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Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuerverireireiieireisseisseiseessesesseeseesssssesssssississiens | eesneinnees 6,471,095 | ............. 02 | o 6,471,095 | ..ooovociiiiennd (1 S 6,471,095 | ..ccovnvn. 0.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 | o {1 I (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ oo (01 I (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIIHIES)......vvuvveerieecieietie et stsntenes | cersesnens 17,810,330 | ..ocveneeen. 05 [ oo 17,810,330 | coovvvieririenad [V [ 17,810,330 | ..ovveneen. 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvvevees | covvree 59,013,175 | ............. 15 | . 59,013,175 | coovreead (1 I 59,013,175 | ccvvernee 15
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............cccccocvenersiencnererinecneiens | 0000000.85,876,659 | 1022 | e 85,876,659 | ...ovevrvevrrrrnineenn0 [ i 85,876,659
1.43 Revenue and assessment obligations 6 ... 2,175,896,184 2,175,896,184
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v (0] IO 0.0 [ o (01 IR (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooevereveeeveeeeeesiereienees | coveveseesnnan 273,935 | .o 0.0 | oo 273,935 | o0 | e 273,935 | .o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 70,892,064 | ........... 1.8 | e 70,892,064 | ....ooovvvrnriernenn0 | i 70,892,064 | ........... 1.8
1,513 AlL OB ..ottt ssessns | sressessnssssnssensnens (01 I (U0 (01 O [0 (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 18,342,926 | ............. 0.5 | s 18,342,926 | ..oovvvvrerrrrnns (V1 18,342,926 | ............. 0.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....vvoevireireite ittt sntsnts | eeseens 305,307,942 | ............. 78 | 305,307,942 | ...oovvvvrveininnn0 | e 305,307,942
2.2 Unaffiliated non-U.S. securities (including Canada ...141,622,356 141,622,356 ... 141,622,356
2.3 Affiliated SECUMLIES. ......coverriieeirerrineieeieieienssineenesssienensniseesenesssesnenes | enssssnensensssinenenns0 | e 0000 | e 0 | e 0 | 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ..ottt | eeebnes e 0 [ oo 0.0 [ v | i | s (I 0.0
3.22 UNAffili@ted.......veeeereeeeereiecieere et esennenes | eeseneenes 42,322,330 | oo 1] 82,322,330 | e 0 | s 42,322,330 | oo 1.1
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
3.41 Affiliated B [ .0923,206,208 | ..o | e 923,206,208 | ........... 23.6
342 UNGFfilIAtE. ..ottt nes | erseet st 0 [ oo 0.0 [ oo 0 [ o0 | ) 0 [ o 0.0
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3.5

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOBNS........covererieeiieeieieeteee et

Mezzanine real estate loans

Real estate investments:

5.1
52

53

Contract loans
Derivatives

Property occupied by company.

Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including §.......... 0 property acquired in

satisfaction of debt)

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

............... 131,681 | voorsrsn0.0 | corrrrene 131,881 [ oo | e 131,681 | 100
............ 8,984,870 | 102 | oo BIB4870 | o0 | oo 8,984,870 | 0.2
N X IR N | N I | B [ —— 0.0

) X 1R [N ) N IS s SO [ — 0.0

............ 7,240,200 | cororei0.2 | s 7,240,200 | o0 | oo 7,240,200 | o 0.2
631,192 | oo 0.0 [ oo 831,192 | o ) 631,192 | oo 0.0

(R N N D0 T D00 SR XXX...

....... (135,724,696) | oo s(38.5) | 110 (135,724.696) | covvrvvrorsrsi0 | crrrrrsn(135,724,696) | oo (3.5)
........ 188,557,963 | .voccesnd B | ........188,557,963 eeernss 188,557,963 | covvrnn b8
..... 3,916,856,414 | .......100.0 | ....3,916,856,414 0nnn3,016,856,414 | ........100.0
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Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company

10.
1.
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1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate
Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt 9,304,489
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 40,908 40,908
Current year change in encumbrances:
3.4 Totals, Part 1, COlUMN 13 ... 0
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0 0
Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........c.iuiiiieiieiiecieiieceeeirete ettt s sttt 0
Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiiieiesie ettt bbb bbbt 3,350
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0
6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0 0
Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 225,497
8.2 Totals, Part 3, COIUMN ...t 0 225497
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 9,116,550
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt 0
Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 9,116,550

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0
3.2 Totals, Part 3, COIUMN 1. ...ttt 0 0
ACCIUL OF BISCOUNL. ...ttt s s bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........coviuiueriiieciciescee e o LG B e 0
5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

0
Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt 0
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt 0
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t 0
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s 0
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt 0
SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt 0
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et 0
Statement value at end of current period (LINE 13 MINUS LINE T4)........co ittt bbb bbbt es 0
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Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 151,604,755
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 34,219,271

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 26,587,608 60,806,879
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee (8,841,008)

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et (637,582) (9,478,590)
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, Column 16 14,177,143
8.  Deduct amortization of premium and depreciation.............. 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 27,157

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0 271,157
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 227,291

10.2 Totals, Part 3, COIUMN 11 ... ettt r ettt ettt s s s st st st et st et et et eanse e se s stabatetas 0 227,291
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccvrrririiieireieeireeeseeeee ettt snnes 188,555,767
12. Deduct total NONAAMILEA BMOUNLS...........cieieiieiiiieie et 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 188,555,767

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 3,899,472,153
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 669,633,388
3. ACCIUBH OF BISCOUNL. ...t 7,912,637
4. Unrealized valuation increase (decrease):

4.1 Part1, Column 12 2,492,529

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen (1,974,134)

4.3 Part 2, SECHON 2, COIUMN 3. 45,526,628

A4 Part 4, COIUMN Tttt sttt s st 8,585,687 54,630,709
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt (567,535)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 767,488,454
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 13,319,593
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt (2,703,273)

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee 0

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et 0

8.4 Part 4, COIUMN 15, ...ttt bbb 635,862 (2,067,411)
9. Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee 0

9.2 Part2, SECtON 1, COIUMN 7.ttt 0

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 0

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0 0
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 3,848,205,894
11, Deduct total NONAAMILIEA AMOUNLS...........c.ciiiiriiiii ittt ettt b bbb e bbb b et et e s e s et e s e aese s s s e b et e b et eb e s e ae e et bbb et et e s s eaesnss s s s s anane 1,170,689
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 3,847,035,205
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Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevverrnens | correvevcrineriinens 6,745,030 | ..ooovverrrririnnnn 6,990,969 | ovooerirrrirninne 6,917,401 | oo 6,712,615
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......coooveiriines | covsrreriersissennnas 17,810,330 | oo 23,892,163 | .o 17,596,439 | covovvveiirinnas 18,323,000
4. TotalS....oerrseesssses | v 24,555,360 | ..oovviennnes 30,883,132 | .o 24,513,840 | oo 25,035,615
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeieiiiessicees | v 59,013,175 | oo 60,873,087 | oo 59,733,224 | ..o 56,435,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiereiiieieeees | e 85,876,659 | ...oooveverann 95,482,675 | oo 81,288,247 | ..o 128,700,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ..2,246,788,248 ..2,348,575,899 ..2,250,932,360 .2,176,732,179
Industrial and Miscellaneous, SVO Identified 8. United States .323,650,868 .346,992,338 .325,003,380 .342,034,597
Funds and Hybrid Securities (unaffiliated) 9. Canada ...19,208,667 ...20,365,029 ...19,549,678 ...19,003,035
10. Other Countries 122,413,689 132,542,270 127,967,805 | ..o 124,864,377
11. Totals......ccoocoe. 465,273,224 499,899,637 472,520,863 | ...cooovrverennn. 485,902,009
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,881,506,666 | ......ccoocoennes 3,035,714,430 | ....occovenenn. 2,888,988,534 | .....ccvvinnnae 2,872,804,803
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 42,322,330 | ovvvrrrrinnnn 42,330,993 | ..o 37,031,465
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TotalS. ..o | v 42,322,330 | oo 42,330,993 | ...ooviirincii 37,031,465
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 42,322,330 | oo 42,330,993 | .coovvvv 37,031,465
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 924,376,898 | ....ccovrvvennn 924,376,898 | .....ccoovvvennn 568,245,431
25. Total Common Stocks......... | cccovvvrniiiennc 924,376,898 | ...coccoevrencninn: 924,376,898 | ...cocoovrrrerienn: 568,245,431
26. Total StOCKS...ueeressrsssssmsnsnans | covveiriiiacnies 966,699,228 | .....cooveirreenns 966,707,891 | ..ovoovrericennns 605,276,896
27. Total Bonds and Stocks...... | ..ccccccveveene. 3,848,205,894 | ......cccoevnen: 4,002,422,321 | ..oovvvrerinnn 3,494,265,430
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SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

............... 1,887,716

............... 2,361,823

............... 6,745,030

............. 21,710,045
................. 486,797

299,250 |...

............... 7,692,712

............... 1,495,551

............... 9,814,823

............... 1,615,911

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS. .o | ebeesnnnnees 3,897,174 | .o 4,558,371 | ..o 15,909,562 |......ccce... 51,223,263 |.....cceee.. 10,288,289 | .......... XXX 85,876,659 | Lovvvviiinniinnnnnnn 30 [ 73,802,423 |28 [, 65,038,709 |.....c.ce.. 20,837,950
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenees 65,180,146 |........... 573,919,475 | ........... 760,800,800 | ........... 225,260,649 | ........... 363,557,579 | .......... ) 0.9, S P 1,988,718,649 |...coovvveririrenns 69.0 |........ 1,942,252,623
................ (126,424)]...............3,031,715 | .............89,447,258 | ............39,380,812 |.............96,733,430 | ........ XXX \rrrererrs [ corrrrrrnes e 293,921,709

1,239,430 |..

..12,965,414 | ...

.13,562,498 | ..

10,643,461




Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

90IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

19,741,271 | ... 37,840,588 |............... 4447552 | oo 0 [ coveeee XXX e 63,860,030 | .ovvvrrirriirceeenen 22 | TT517,462 | .28 [ 49,683,970 |............. 14,176,060

77,199,854 |...........108,234,247 |.. ...35,320,692 |.... 24,114,591 | .. ..247,963,076 | ... ..224,886,192 |... 145,991,050 |...........101,972,026

30,954,305 |...ccrvvnne 61,880,512 |..cocrrrnen. 2,751,833 .519,575 | .. ....97,068,523 |... .103,673,273 |... ..43,690,228 |............. 53,378,295

. 13,583,692 |.... .16,884,268 |.. 1,421,363 .541,282 | .. ...32,939,488 |... ...37,884,246 |... 21,332,866 |.... .11,606,622

............... 9,216,245 |...............3,864,986 | .................360,876 | .....cevoeeriirinnnnnl0 reenennn 13,442,107 cereneennennn. 8,038,181 v 12,705,703 | ... 736,404
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1o (d)........ 75,947,727 | ....one.. 619,921,656 | ........... 855,068,983 |.......... 286,970,941 | ..........376,304,236 | ......cocorcrevivririnnnc0 | i 2,214,213543 | oo 168 | b XXX s [ i ) 9,9, GO R 2,159,893,541 |...ccccvone 54,320,002
2,967,268 |............. 87,924,281 |.......... 200,653,994 |......coeenee 81,405,383 493,798,947 | oo AT |t XXX [ e ) 0,0, SO R 390,331,370 |....cco.e.. 103,467,577
2,201,728 | ... .32,260,274 |. 62,851,259 |.. 15,717,247 | ... .127,112,581 . ....13,734,286 |.. ...53,378,295
............. 13,583,692 16,884,268 |...............1,421,363 renenennnn 32,939,488 v 21,332,866 |.............11,606,622
9,216,245 |......coene. 3,864,986 | ...coorvrnnenne 360,876 | ..vveevereeernrneeeenn0 | 0 [ (C)enn 13,442,107 | o055 |t XXX e e e XXX e [ 12,705,703
s 0]..
1,139,323,490 |.. .385,875,810 | ... . .223,508,900
10.8 Ling 10.7.85 8 % Of COL. 7..ovvrerieisniesiseiisrississisrsnssssssessssenes | corssnesseesssnssnssnsse8 | sesvsrrersnsessrenssss@0:D | covressasesesssssaseae 39.5 | o (KT [P 4 1 I o | J) [y (4]0 X0 ) [URSOD ©.0, SRR RN 0.0, SRR [ROTND 0.0, SRR [P R [ [ 7.8
1. Total Bonds Prior Year
........... 111,607,330 |...........481,608,901 |........1,040,432,691 |...........292,546,735 2,221,808,925 | ...covvreeiriinnne vennn2,167,565,302 | .............54,243,623
6,623,916 |.... .64,261,871 |. ..231,891,836 | .. .109,260,037 | ... ....540,517,946 .425,351,901 | .. .115,166,045
3,301,366 |.... .15,950,780 |. 86,453,764 |.. ....114,803,531 ....45,763,354 |.. ...69,040,177
...... 0. .16,287,775 |. 21,295,871 ..38,183,496 . ...25,342,531 |.. ...12,840,965
............................ 0 cerereeenen 1,782,972 | ... 255,209
............................ 0 cereeenen:8,533,600
11.7 TotalS..coeeeeirircnes 121,532,612 | ... ...2,680,339,660 | ..
11.8 Line 11.7 as a % of Col. 9. 41
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 75,149,250 |........... 602,075,818 | ........... 849,537,238 | ........... 264,517,080 | ........... 368,614,155 | ..o | e 2,159,893,541 | ...ovverieiveeenn 15,0 | e 2,167,565,302 | ...oeovvverriieinns 739 | ... 2,159,893,541
1,899,908 |............. 48,426,503 |........... 167,065,918 |............. 56,146,376 |........... 116,792,665 | ...ooovvvrerrrrrrreran0 [ 390,331,370 | covvvvrvrrrrennn 135 | 425,351,901 | oovovvvvreiennnn 145 | 390,331,370
1,740,270 |.... 14,817,844 |. 30,231,605 |.. 13,002,494 | ... .13,942,073 ....13,734,286 ..45,763,354 . ...13,734,286 |..
................. 508,883 |.............10,268,215 |...............8,797,114 | .............1,306,363 | ................452,291 rerennnn 21,332,866 cernennnn 25,342,531 rreeennn 21,332,866
............... 8,737,237
............................ 0
12.7 TOAIS...ovecveeiecere sttt snsnnns | sressnsnnes 79,298,311 |........... 684,325,617
12.8 Line 12.7 as a % of Col. 7..... . ..3.0 28T | 399 | 128 | 188 | 00 | 10000 | XK X e XK X e
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 28 | e 237 | o368 | 6 |l AT 0.0 | 922 | XXX e [l XK K
13. Total Privately Placed Bonds
................. 798,477 |...........17,845838 |..............5,531,745 | ............22,453,861 |..............7,690,081 | ...ccoeeririrrriinnnnl0 | e 54,320,002 cereeennn 04,243 623 rernreeee XXX e | e 54,320,002
............... 1,067,360 |.............39,497,778 | .............33,588,076 |.............25,259,007 |..............4,055,356 | ....c..ccccoerurrrrrnennn0 | ........... 103,467,577 cerennenn 115,166,045 reerreeee XXX e | e 103,467,577
461,458 |.... 17,442,430 |. 32,619,654 |.. 2,714,753 | .. ...140,000 ....53,378,295 ..69,040,177 ...53,378,295
............................ 0 [ 3,315,477 |...............8,087,154 cerereennenenennn88,991 reereennnnnn 11,606,622
............................ 0. 479,008 | .................257,396 crevreenernernenennnnen0 ....136,404
...... 0 ceeneneenni0 coeennennn0 [ vl cieereneenne0
2,327,295 |.. .78,580,531 |..... 80,084,025 |.. 11,974,428 .223,508,900
13.8 Line 13.7 as a % of Col. 7..... W10 352 | . ..35.8 s 5.4 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, (O I 2.7 | v, 2.8 | i 18 | 04 | oo 0.0 | el 78 e b XXX e ek XXX e e b XK | e e XXX i | e 7.8
(@) Includes $.....91,244,284 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....16,858,948 current year, $.....15,144,195 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes $.....8,140,683 current year, $.....7,380,870 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..... 0;

NAIC 2§............ 0;

NAIC 3§............ 0;

NAIC 4§

NAIC 5§

........ 0;

NAIC6 $

..0.
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SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

Maturity Distribution of All Bonds Owned December 31
1 2

3
1 Year Over 1 Year Over 5 Years

or Less Through 5 Years

Over 10 Years
Through 10 Years | Through 20 Years

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7 as a
% of Line 10.6

9

Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

1,757,594 | ...
130,122 ..

2,255,133

6,471,095

.81,495,792
..363,401

6,471,095
..273,935

oocoo

..81,859,193

2.1

22
23
24

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

.22,496,092

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Totals

41
4.2

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations
Residential Mortgage-Backed Securities

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. .0
4.5 Totals 4,558,371
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblIgAtioNS........c.vvevreiiieiieicieeie et | enaessenad 63,229,906 | .......... 557,717,661 |..........831,868,113 | .........257,212,119 | ..........465,868,385 | ....... XXX.c0oevovevrs [ coreene 2,175,896,184 | ......ccoevvvrrrrnes 755 |...... 2,245,309,804
5.2 Residential Mortgage-Backed SECUNtES. ...........ccovvveieievreeieieiieiens [ e 3,063,246 | ............ 20,539,498 |............18,909,442 |............20,394,756 |............ 7,985,122 | ........ XXX oorovrviins | crrrrriins ....41,589

.0

..10,000,000

....... 2,

255,351,393

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.......... 434,777,122
............ 10,424,047
..1,918,879
2,153,176

425,908,424
.12,165,831
...9,182,042

4,743,057

451,999,354

.0
10,000,000

~....10.000,000

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 1SSUET OblIgAtIONS........vvevveerriiieireireiesie et nsseees | enrenseenes 76,675,239
10.2 Residential Mortgage-Backed SECUMtIES..........ocvvrervrinieiririeiieirieis | erreniinneas 4,928,216
10.3 Commercial Mortgage-Backed SECUMLIES............vurrerrrrreireneieininns | cerveeieeneseseeneennens 0
10.4 Other Loan-Backed and Structured SECURtES. ........c.ccvvvrveerirneriniies | ereireiriennns 22,151
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes XXX.ovoreane.
10.6 TOAIS.......cveieiecicece ettt | enaeneeaans 81,625,606
10.7 Line 10.6: 858 % OF COl. 7...oovoiieiieiiesieisiecciesss e | oeierssseesessssessnaas 2.8
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS.......vvvveiriiiieiciieie e bsienns | serenienns 118,299,640 |.......... 573,699,450 | ....... 1,370,644,899 | .......... 408,678,118 |.......... 424,067,652 | .......... ) 0.9 GRS DR ) .9 N PO XXX oevrens [ 2,895,389,759 | ..ovvreiiriinns 988 |....... 2,656,443,740 | .......... 238,946,019
11.2 Residential Mortgage-Backed SECUMLIES..........cc.covvivrieieirieieiieiiens | ereiriinnnes 1,954,787 |..covvrrnns 5,702,854 |.....ccee.. 3,370,289 |...cccoveenee 1,389,741 | ..o 153,150 | ..o ) 9.9 G DI ) 0.9 R PR ).0.9 G P 12,570,821 | ovvvveevienes 04 | 12,570,821 | oo 0
11.3 Commercial Mortgage-Backed SECUMLIES............covevrereecreieisrireireiiens [ e 1,256,780 | ..oooevrerrrieieirninns [V O 7,925,262 | ooovvorerreieieins [V (VN [P ) 0.0, SO R )., SO IO ) 0.0 S IS 9,182,042 | oo 0.3 | 9,182,042 | ..o 0
11.4 Other Loan-Backed and Structured SECUMtIES. .........o.uvervnrenrreininninns | cererrnrirnieinns 21,405 |............ 12,104,644 | .............. 1,307,872 ..o 1,309,136 | .ovevererrrrrnrireirnnnn (VN [ )00, SR R ). SO I D 0.0 S R 14,743,057 | ovveverereeerenns 0.5 | 2,143,057
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, XXX............
118 TOAIS....eeeeeee ettt ntsennes | cresienea 121,532,612 |.......... 591,506,948 | ....... 1,383,248,322 | .......... 411,376,995 | .......... 424,220,802 | .......... ). GO DR )., S IR ) 0.9 I B 2,931,885,679 | ..cooovverreenns 100.0 | ....... 2,680,339,660
11.7 Line 116858 % Of COL 9...uvveivieieicie e veinins | eversississesnnisnea A1 | e 202 | oo A72 | e, 14.0 | oo, 145 ... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas 0.0, S 91.4
Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiiiveiieicieie et | enaenieias 75,146,421 | .......... 660,568,627 |.......1,029,402,034 | .......... 313,904,831 2,656,443,740 6. 2,570,837,975

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

4,129,739 |. 23,564,101 21,398,031 12,570,821 77,687,736 |.

12.6 Totals 79,298,31 1,059,239,46

12.7 Line 12.6: @58 % OF COl. 7....vvreceeeeeercts e | covevsssiesesiesesnnas 3.0 ....39.9
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverererereres | covreeieccnenne. 2.8 ....36.8
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS.......c..cvecveieeiecieieieicseie et | eveeisniennes 1,528,818 |............ 66,008,443 | ............ 78,952,280 |............50,542,621 |............ 11,974,428 | ... XXX .c.oeeeeer | 20002.. 209,008,590 | oo 723 1. 238,946,019 | o801 | XXX ovvvveies [ e, 209,006,590
13.2 Residential Mortgage-Backed SECUMtIES..........ccourverriieniieniceeiiees [ cviririeinins 798,477 |...couee. 2,572,088 |.....ccvcuuee. 531,745 | o0 | 0 [ b XX 00000 3,902,310 | el 001 |0 |00 [, D.9.9. G NS 3,902,310
13.3 Commercial Mortgage-Backed SECUMLIES. .........o.vrrirreieriinieieiniens | cereieieesiseseeneennens (0 [0 0 | o0 | e 0 [t XX [0 |00 |0 | 0.0 | D90 O T 0
13.4 Other Loan-Backed and Structured SECUMtiEs. ..........ccovevvvvereeeiieiieees | coveeeeeeeeie s (V1 I 10,000,000 |.....ccoveneeend 600,000 | .oooveveeerereeieeeeenn0 | 0 [ XXX | e 10,600,000 | e l04 12,600,000 | 04 | ) 0.9, SO B 10,600,000
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S D .0 SR (TR 0.0, COSNN (TSRO 0.0 O IFPRTRTRRRRRRRrn | I [FURURRRRRRRRo o I [FURURRRRRRRORR o 0 I ISRRRIND o & NS FURRUD 0.0 RN POrson D S [P 0
13,68 TOAIS......ocveceiceceece ettt | everienaenens 2,327,295 |............ 78,580,531 | ............ 80,084,025 | ............ 50,542,621 |............ 11,974,428 | ..o (01 I 223,508,900 | ...cooovvcrrrrnnne 78 | 251,546,019 | .oooverercreae 8.5 | D90 SO IR 223,508,900
13.7 Line 13.6 @58 % O COL. 7....vvvevceeeeeeee e sesnins | evesnisseseesnssnaes 1.0 | e 35.2 358 | e 228 | oo 54 | i 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........cccecrureverveieenes | coverrriieeiiieanan (U I VN B 2.8 | oo 18 | oo (O 0.0 | oo, 78 ... .0, S P ). 0 S R .0, S P 0.0 S 7.8




oLIS
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 3,874,910
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 53,943

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 339,879 393,822
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 7.ttt Rt ent s (110,086)

3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb 16,019 (94,067)
Total gain (loss) on termination recognized, Section 2, Column 22 (1,556,873)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es (1,216,993)
Amortization:

8.1 SECHON 1, COIUMN 1.ttt bbb 0

8.2 SECHON 2, COIUMN 21....o.oieeeee ettt ettt bbb bbbt a bbb 0 0
Adjustment to the Book/Adjusted Carrying Value of hedged item:

7.1 Section 1, Column 20 0

7.2 Section 2, Column 23 0 0
Total foreign exchange change in Book/Adjusted Carrying Value:

8.1 SECHON 1, COIUMN 8. bbbt 3,832,290

8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans (456,550) 3,375,740
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been 7,210,527
DEAUCE NONAAMILEA BSSEES........eureurerieceeiseiteeiseiseeseet ettt s bbb st f e 88482 E £ £ 1R R8s E bR E bbb bbbttt 0
Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens 7,210,527

Futures Contracts

Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e 0
Add:

Change in variation margin on open contracts - highly effective hedges:

3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas 0

3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0 0
Change in the valuation margin on open contracts - all other:

3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns 0
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0 0
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus
3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0 0
SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns 0

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne 0

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0

4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et 0
Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es 0

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes 0
DEAUCE NONAAMILEA BSSELS........eurvurerriceeisciieeieii sttt 0
Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans 0
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Si12, SI13



Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 7,210,527
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 0
3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 7,210,527
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 7,240,200
5. Part D, SECHON 1, COIUMN B........uevuiererrireirieeiseesssesee st sse s e ss st et ss et s e s s E ek en e sren (29,673)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 6,602,223
8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 0
9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 6,602,223
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 6,631,896
11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (29,673)
12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 423,003
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 0
15, Part D, SECHON 1, COIUMN ... bbb 423,003
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0
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Annual Statement for the year 2016 ofthe IVl€tropolitan Property and Casualty Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PHOr YEAI. ... ssesssssnes | evseiesssiesssessssessessssssessesnsed 0 | oo 0 | e

2. Cost of cash equivalents acquired 1,381,787,538 | oo 1,381,787,538 | v

3. ACCTUAI OF AISCOUNL........ouiiiiiii e | ensbassbiss bbb res 70,996 | ..oovvvriririnieis 70,996 | ..o

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | e 0 | e

5. Total gain (I0SS) ON QISPOSAIS........eviiiierieieiiiriieieieisrieies ettt sssssnss | sessssessessessstessessssnsessessnsnes (LA A | I LA

6. Deduct consideration received On diISPOSAIS..........cc.vvrieirinieieiesisieeissese e sssessessssenss | sesssessesssssssesenns 1,381,857,857 | wovovvvrreieinne 1,381,857,857 | oo

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oo 0 [ oo

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ oo 0 [ oo

9. Deduct current year's other-than-temporary impairment reCognized..............cceeveeriveeriieeiiieens | ceveeiricieisiesssieessesnsseeresad | v (0
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | o [0 U
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | oo 0 | o
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas 0 ] s 0 | e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 Location 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property City Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Units 4, 6, 8 and 10 River Farms Condominium..... West Warwick................... .| 10/05/1995. 326,151 | e | e 104,675 | ....... 0 27,622 0 (V1 I (27,622) | cvoovrririns (V1 IR 496,299 | ..coovvvrrens 429,092
Unite 12 River Farms Condominium . | West Warwick............cooee.. . | 10/05/1995. ....81,538 ..27,008 | ....... 0 6,905 0 0 [T | I [P 124,075 | oo 107,273
0299999. Properties Occupied by the Reporting Entity - Administrative 407,689 131,681 |....... 0 34,527 0 0 ...(34,527) ] ... 0 ... 620,374 536,365
0399999. Total - Properties Occupied by the Reporting Entity.........cccovovoenininsinsisisicins evieiveisceceinces 407,689 | .0 | e 131,681 | ....... 0 34,527 0 (| (34,527) | oo 0. 620,374 536,365
Properties Held for the Production of Income
MOS@IC WESESNOTE..........couuieniiriiiiirieiesiiesiesisisssssssiesienessssssssssssssessensns | seveesees | TAMPBurisiesseriririsseriensens .| 12/31/2016. 5,093,158 | ..ovvvvcrvirinriieennd0 | e 4,762,091 | ...cocouce. 5,082,310 97,433 0 (V1 I (97,433) | cvoovvernrrrerirenn0 [ s 467,330 | oo 240,003
Broadstone Laurel HIghlands................ccccuorvieriereeiresireesiiesiesesseesssessssssseessssesenns | enveennrees | LOMOM.citteiiiiiieivesrieenris .| 12/31/2016. 4515770 | o0 | s 4,222,779 | oo 4,344,230 93,537 0 (V] (93,537) | ovvvveerennrnnninnne0 [ s 358,440 | ..o 136,880
0499999. Total - Properties Held for the Production of Income. 9,608,928 ..8,984,870 | ..... 9,426,540 | ..o 190,970 0 0 (190,970 | oo [ i 825,770 | ..coovvvennnne 376,883
0899999, TOAIS........ocvveeereeeereeeeseeeseesseeisees s ssess stk ee | H41ee A st | erieiiiees 10,016,617 | .ovoovvecrcrreceins 9,116,551 | ..... 19,426,540 225,497 0 0 .(225,497) | ... 1,446,144 913,248
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 2

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
MOS@IC WESESNOTE. ..o 12/31/2016. | Permanent IMPrOVEMENL..........c.ccviriiereiiireieicieieeseee s ssssssssesessnsessenssnsssssessensnses | sonsessessessessnsessessesmsenseendd | oveesenseenesmsensersssnssenneeneQ | overes 0 39,683
Broadstone Laurel Highland 12/31/2016. | Permanent IMPrOVEMENL............cvoieiiiiieiieieisiesieisisstssesse s ssssiesssssssnsansesssssssssessessssensessesessssessessnssnses | sensessessessnssnsessessnsessessessld | eoversensessnsaniensessnsensensessal | eoveens 0. 1,225
0199999, TOtal = ACGUIFET DY PUICRESE. ...tttk eths | 4e4eeseheesehees e e h oL EeE1eE e seh o081 £ heEoE 8 e 08 seE 08401 £ E L8400 o088 e 8 o0E 401 e 0 eEeeEeee o0 eEseEeehee  1e4eebeE1eEeEoeEeeseE1eE e h oL E o0 s eE L EoeE e 1 L0 E 4L E o080 LEHeE 408 e 0 e h L Eee 801 eE b e L eE bt b st bttt b et en bbb ensenensntantensensstnnsensensnnaniens | benensensessnssnensensnensensesndd | eonessenseesssnensensnesnensennad | eovenns 0 40,908
LU o OO O OO OO P PSR OPUTS EPPOPP PP PPOPPOOPSORPORPTTRO | I EOPOOPPTPORPORPOTROPPPURPOPPTOPIONt | EUPOPON 0 40,908
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

1 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 20
9 10
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted
Permanent | Carrying Value Than- Carrying Value Taxes,
Improvements Less Current Temporary Less Amounts Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Encumbrances Received Expenses
Description of Property Date Name of Purchaser Actual Cost | Encumbrances | Prior Year | Depreciation | Recognized on Disposal During Year Incurred
Property Disposed
Units 4, 6, 8 and 10 River Farms Condominium . [12/31/2016. 2,680 0 0 0 0 0 0 0 2,680 2,680 0 0 0 0 0
Unite 12 River Farms Condominium. 12/31/2016. 670 0 0 0 0 0 0 0 670 670 0 0 0 0 0
0199999. Total - Property Disposed 3,350 0 0 0 0 0 0 0 3,350 3,350 0 0 0 0 0
0399999. Totals. 3,350 0 0 0 0 0 0 0 3,350 3,350 0 0 0 0 0
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

American Securities Partners VII, L.P.........coooevvevees [ e New York.................. NY...... American SECUHES..........cccveeeeieerereeceeeieeereseiens | evereinas 12/10/2014 943,757 943,757 (24,994) 0 0 | e (1 [ OO () IO {0 [ 4,031,249 | ... 0.100

Arsenal Capital Partners Fund IV LP . | New York.... CINY..... Arsenal 09/03/2015] .. ..3,508,783 3,508,783 | ....... (485,050) 0 (VI I 0 | o0 [ 14,620 | e 16,006,167 | ...... 1.500

BDCM Opportunity Fund IV, L.P...... . . | Greenwich.. ..|CT...... Black Diamond Capital Management............ccceovenene . 02/04/2015 ........0 | ...........1,670,312 | ..........1,615,119 | .......1,615,119 | .......... 81,283 | oo (0] I 78,459 | oo 0 w0 [0 3,328,642 | ....... 0.300

Blackstone Capital Partners VII LP..........cccoovevvevenns [ ovvns New York........cc........ NY...... BIACKSTONE..........cvcvicerieiecceece e | s 04/07/2015 2,016 0 (0 IO (1 1 O () R 0| e 4,471,488 | ...... 0.100

Blackstone Strategic Alliance Fund II L.P. . | New York.... . INY..... Blackstone 11/23/12010] ......13 | ..........2,324,356 | ..........2,123,361 | ........2,123,361 | ....... (135,623) 0 {1 IO 0 [ o0 [ 030,216 | e 103,718 | ...... 0.200

Blue Sea Capital Fund | LP . | Paim Beach FL...... Blue Sea Capital 10/118/2013| ........3 | ...........2,073,540 | ...........1,954,323 | ........1,954,323 | .......... 97,585 | oo (V1 I 127,169 | oo, 0 | o0 [0 | 102,926,460 | ... 1.600

Brahman Partners IIl, L.P..... Brahman Capital Corporation...............ccceevereniinninne . 04/24/2014] .. . ....(626,496) 0 (0 I 0 | oo [0 [0 ] 0.600

Bridgepoint Europe V 'B1' LP, . | London . | Bridgepoint 09/03/2014| .. ..1,589,962 7,799 0 {1 I 0 .......0.100

Campbell Timber Fund I, L.P.. . | Portland.. Campbell 03/15/2007| .. 30,271 30,271 (23,763) 0 (0 I 0 | e [0 0] 0.200

Carlyle Partners VI, L.P . | Washington CalYlE e 02/19/2013 .. 427,465 0 0 | o 0 [ o0 [ 39,221 | .l .357,537 | L 0.100

Charles River Partnership XVI, L.P.. . | Cambridge.. MA..... Charles River 06/17/2014| .. ..1,700,000 ..1,697 444 0 {\ 3 I 0 .......0.800

Cortec Group Fund VI, L.P.............. . | New York.... NY...... Cortec 04/27/2015| .. ..1,256,966 | ...........1,137,825 0 (1 [ IO 0 | cvvrerererineenn0 [0 [ 10000.3,743,034 | 0.700

DW Catalyst Onshore Fund, LP... . | New York.... NY...... DW Partners 06/27/2013 ... A3 | ceeorrreene 5,062,571 | ..ccevvnee 5,095,524 | ......... 5,095,524 0 (VI I 0 | o0 [ 249,846 | o0 | 0.600

Egerton Capital Partners, L. . | Wilmington. .| Egerton Capital... 05/17/2012] .. 15,000,000 | .........15,490,419 ..15,490,419 0 (VI I 0 v0nn3.500

EnCap Energy Capital Fund X, L.P.. . | Houston EnCap. 02/05/2015] ........0 | correnvne 3,950,721 | .......... 3,762,398 | ......... 3,762,398 0 {1 IO 0 [ o0 [0 [ 109,049,279 | L 0.200

EnCap Energy Capital IX . | Houston.. EnCap. 01/04/2013] .. 701,336 ...7101,336 0 {1 IO 0 [ irieinnennd0 [ 180,340 | .o....213,914 | L 0.100

Equistone Partners Europe Fund V L.P . | London ... | Equistone.... 01/22/2015| .. ..1,994,520 ..2,054,437 2,054,437 62,437 0 0 | o 0 1,176,178 | .......0.200

Foundation Capital VIII, L.P................. . | San Francisco. .. |CA.... Foundation Capital.... 05/06/2015] .. 1,422,308 | .. ..1,305,453 1,305,453 | ....... (116,855) 0 () IO 0 3,577,692 | ... 1.500

Francisco Partners IV, L.P.........cccccccevne . | San Francisco. .|CA..... Francisco Partners Management... 12/08/2014 ........3 | ccovnee. 2,450,000 | ........... 2,519,933 | ......... 2,519,933 | ... 135,848 0 0 | oo 0] e | eiiiiii0 102,550,000 | e 0.300

Lansdowne Developed Markets Fund LP. . | London . | Lansdowne: 06/01/2008| ......... ....20,000,000 | .........16,647,150 | ....... 16,647,150 | ....(3,452,544) 0 {1 IO 0 0 0 0.300

Linzor Capital Partners I, L.P........c..ccccoveveniinsinnines | corienns Santiago LINZOT. s | e 02/26/2015| ......... 3 | s 910,382 | oo 742,146 | ............ 742,146 | ....... (168,236) 0 (VI I (U (V1 0| oo 4,089,618 | ....... 1.000

Meritech Capital Partners IV, L.P. . | Palo Alto METIECH. ...t . 09/29/2010] .. 87,669 89,728 89,728 | oo 4,353 0 (V1 I 0 4,500 | ... 0.100

Omega Capital Investors, L.P...... . | New York.... o [NY..... OMEGA. 03/01/2007| .. 14,500,000 | ......... 14,322,319 | ....... 14,322,319 | .......572,114 0 (VI I 0 | om0 [0 | 0 | e 1.900

OZ Domestic Partners Il LP..........ocoevvveenrnenneinnines | veerenens New York.......cocovvunee NY...... OZ AQVISOTS......ocorriririreiisisiisierssieiessssiessessssenns | oeeresenes 07/31/20061 ......13 | .ccvvrnvnd 5247817 | ..o 5,473,785 | ........ 5,473,785 | ....(2,993,702) 0 0 | o 0 [ o0 [ 1000.3,030,984 | 0] 0.100

Pershing Square, L.P......ccccovvieenne . | New York.... NY...... Pershing Square Capital Management.............ccccoceene . 05/31/2011] ......... 5|.....18004,942 | ......14,652,134 | ... 14,652,134 | ....(1,746,011) 0 {1 IO 0 [ o0 [0 0 0.500

Senator Global Opportunity Fund LP o | eeeeee | New York.... . [NY.... Senator Investment Group 03/02/2015 ....... 13 | ........26,481,560 | .........26,068,900 | ...... 26,068,900 | ........ 698,318 0 (V1 I 0 | o0 [0 0 0.200

Tourbillon Global Equities, LLC........c.ccccvvevereenmrernerns | o New York........cocouu NY...... TOUDION. ..o | ceeieiinns 01/06/2016 ......... 5 | e 15,000,000 | ......... 15,000,000 | ....... 15,000,000 0 0 (VI I 0 | o0 o0 0| 0.900

Trident VI, L.P... . | Greenwich | CT.... Stone Point Capital..........cccueveereneereeieierseieenees . 12/20/2013] ........3 | oo 2,876,227 | ........... 3,071,083 | ......... 3,071,083 | ........ 239,391 0 (VI I 0 | coorenerrrerineen0 [ i 203,567 | .........2,281,466 | ....... 0.200

Turiya Fund LP. . | Hong Kong ... | CHN... | Turiya 02/25/2014 ......... ....14,000,000 | .........12,763,879 | ....... 12,763,879 | ....(1,590,032) 0 0 | o 0 [ o0 [0 [0 0.500

Wayzata Opportunities Fund [, L.P........cccooevrvenerns | correeens Wayzata........cooccenens MN..... WAYZAEA. ..o sseniseenns | aressiinns 09/11/2012] ......... (V1 IO 483,483 | .............. 461,820 | ........... 461,820 | ..cooo.ne. 50,152 | covovererrernens (V1 O 21,663 | oo 0 | o0 [0 | e 946,517 | Ll 0.100

Welsh, Carson, Anderson & Stowe XII, L.P. . | New York.... NY...... WelSh CarsON.........ccccvuevrirecieeeeeeeeseeee e . 09/16/2014] .. 1,779,617 ..1,898,146 1,898,146 | ........ 178,671 0 () IO 0 ..(22,726) | .........4,620,383 | ....... 0.200

WIN 7, LPei s coeenene | New York.... o [NY...... Blackstone. 03/30/2007] .. . 75,102 | ...........2,546,620 | .........2,546,620 | ....... (985,928) 0 (U [P 0 w0 403,170 | ............366,883 | ...... 5.900

3999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffill ...........coouoiiiiiiiiiieieics e sssseissisnes cessiesssssessssansessesssssssansessnsansensens | anienas 172,614,250 | ....... 165,212,595 | ..... 165,212,595 | ....(9,970,846) 0 227291 | cooerre 0 ... 27,157 | ... 4,129,745 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

MetLife 1201 TAB Member, LLC..........cocovevemeernerineens | covvrens SEATTLE......cccovvvn WA ... [METLIFE.......oiiiiieiieiieeiseiseessesssessensssssssessssssnens | seesessnnns 10/10/2012] ......... (VI IO 4,526,935 | ........... 5,926,247 | ........ 4,526,935 | ......... (63,516) 0 (VI I (U (V1 IO 60,545 | ..coovviirieri (V) I 3.100

ML-AI METLIFE MEMBER 1, LLC......cooiviviniisniiniins [ e Chicago......ccovvrernes L. METLIFE. ...t | osnssssenas 12/20/2013] ......... (U I 954,703 | .oooovvv. 1,968,192 | ...ccoooue 954,703 | ....... (119,389) 0 (V] [P (O 0 (6,871) 0] oo 4.800

1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIATEC ..........coveiiirieieicseisss e seseies | seseesssansenssesessssessessssansssssessssnsans | snssassenes 5481638 | ........... 7,894,439 | ........ 5,481,638 | ....... (182,905) 0 (| I (O 0 53,674 0 XXX
Any Other Class of Assets - Affiliated

Metropolitan Lioyds Insurance Company of Texas...... | ... | IVing....... 7 S D [09/30/1993) ......0 [ e 7858644 | ....... 17,861,534 | ......17,861,534 | ...1,312,743 | 0 0 ] 0] 0 o 0 o 0 ]...100.000
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
4399999. Total - Any Other Class of Asset - Affiliated. ..., e | e 7,858,644 | ......... 17,861,534 | .......17,861,534 | ... 1,312,743 | o0 i 0 [ |, [ I 0 XXX
4499999. SUDLOLAl = UNAIFIIAIEA. ...k eeEs st | e 112,014,250 | 165,212,595 ..(9,970,846) | ....cooocoevee0 | 227,291 | 0| 27,157 | 4,129,745 | ....... 69,334,915 XXX
4599999. Subtotal - Affiliated. o0 25,755,973 | ......23,343,172 | ..... 1,129,838 . 53,674 0 XXX
4899999, TOMAIS........vvreeeseeeieseeeseeseesseese s ees st s s8R bR HEeed LRkttt ens s ssnsensnssnsensenenns | oeenens 180,954,532 | L 190,968,568 ...(8,841,008) | .......cccceeee0 | 0227,291 | 0| 27,157 | L 4,183,419 | ....... 69,334,915 XXX

1°'203
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners VII, LP..........cciriieieesce st New York American Securities. 12/10/2014. 3 923,051 .0.100
Arsenal Capital Partners FUNA IV LP..........couiiiicsese et nsees New York . | Arsenal... . 09/03/2015. | ... 3 ..1,947,235 .1.500
BDCM Opportunity Fund IV, L.P.... Greenwich Black Diamond Capital Management 02/04/2015. 0 1,137,713 .0.300
Blackstone Capital Partners VII LP.......... New York Blackstone. 04/07/2015. 3 10,875 | oo 28,512 .0.100
Blue Sea Capital Fund | LP. Palm Beach.... Blue Sea Capital. 10/18/2013. 3 0 673,031 .1.600
Bridgepoint Europe V 'B1' LP. London Bridgepoint......... 09/03/2014. | .....cocooeeec 3 | 633,936 | oo 933,151 .0.100
Carlyle Partners VI, L.P........cocevirreecnceereeseeeeeens Washington......... CAMYIE. e 02/19/2013. 3 0. 116,826 .0.100
Charles River Partnership XVI, L.P. Cambridge . | Charles River.. 06/17/2014. 1 0. 943,500 .0.800
Cortec Group FUNA VI, L.P.....oveiciceicecseesse s New York COMEC vttt 04/27/2015. 3 0 .. 541,413 .0.700
Egerton Capital Partners, L.P..........c.oirrie et enen WIlmMington........c.cceveeeereeerenrereens EQerton Capital..........ccreeirirereireree s 05/1712012. | ...oovrnnnn LS I [ 15,000,000 | ..ovovereerereeereeneneieeenas 0 3.500
EnCap Energy Capital Fund X, L.P.......... HOUSEON. ... EnCap.....cccccouvuvniin 02/05/2015. 0 0. 3,204,686 0.200
ENCap ENErgy Capital IX........oeureeireereeireiseieieiei ettt essennee HOUSEON. ... EnCap.....cccovvvreeunee 01/04/2013. 0 0. 301,825 0.100
Equistone Partners EUrope FUNA V L.P..........cioiiiriiieece et London Equistone ....| 01/22/2015. 3 0 [ 1,365,618 .0.200
Foundation Capital VI, L.P.......ccoverrinririirenisesieninns San Francisco CA..coovvvne Foundation Capital . | 05/06/2015. 1 0 | 1,237,693 .1.500
Francisco Partners IV, L.P..........ccccoovvvincnaae San Francisco. CA...... Francisco Partners Management......... 12/08/2014. 3 0. 987,500 0.300
Linzor Capital Partners Il L.P.......c.ccccvvvvrvnn Santiago. Linzor ... | 02/26/2015. | ............... 3| e 776,506 | ..ccovvveiriiieins 133,876 .1.000
Meritech Capital Partners [V, L.P..........oicieesse s Palo Alto Meritech .109/29/2010. 1 0 ..4,000 .0.100
Senator Global Opportunity FUNA LP............cccoriiirieieerisesese s New York Senator Investment Group. 03/02/2015. 13 {0 IO 10,256,000 0.200
Tourbillon Global Equities, LLC... New York . Tourbillon.......cvveveerireieinne 01/06/2016. | .......coev... 5 | s 15,000,000 | ..ovoverceereererreineiereeeas 0 .0.900
Trident VI, L.P.cecueiicecee . GreenWICH. .......cvvvceeece e CTen Stone Point Capital...........cceurriierieiierree s 12/20/2013. 3 0. 919,882 .0.200
Wayzata Opportunities Fund lll, L.P..........c.cccc...c.... Wayzata.......ccoooverninninne WAYZAEA. ... 09/11/2012. 0 0 ... 135,421 0.100
Welsh, Carson, Anderson & Stowe XII, L.P New York WEISN CarSON.......oovuuiriiiciieiceeie et 09/16/2014. 3 0 ... 747,901 .0.200
WIN7,LP . New York Blackstone..........ccoovuriverereriinnias 03/30/2007. 3 0 ..9,653 .. .5.900
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON STOCKS = UNGIIBIEA. ... ..o..vuiiiireiiiiiiiisisisissie ettt ess s sns st ersass | fetsessaes e s s e s ses et eE o080 10881840 E 8108140818848 0 8000ttt ententnnnes | cressanssessansanes 34,219,271 [ oo 26,548,487 | oo 0 XXX
Joint Venture or Partnership That Have Underlying Ch of Real Estate - Affiliated
| ML-AI METLIFE MEMBER 1, LLC.......occovvvviririinis Chicago........vviiiiiniciiieisisiinns Il METLIFE . .....ocvcvtve s 12/20/2013. 0 (U 39,121 | o [V 4.800
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = AfflAEA. ..o oottt e foefessse et seseesee et st ee s ettt ee et sen e (O 39,121 XXX
4499999, SUDLOAL = UNGIIBIEA. ...........cvoivvvvicveiiiciievieci ettt b st s b s s s es s b ss e bess s s sebsen s et ensseses debssessssssssesssssseseessebaee e s e b s s b e s ee s beee s e st ebses s essesssssseseessessans | 4aebesssossssssssssessessasssesses s s s ee s e s s e st ee e s s e st s s e et e b s b s e b et s b b e bbbttt b et ns st enserens | eerieniesiessenes 34,219,271 26,548,487 XXX
4599999, SUDOLAL = AFFIIBEA. ... .otttk LEeLE R LR 0. 39,121 R XXX
4899999, TOAIS.......veeverereeeteeserite ettt s bbb R e b iRtk e R Eees | HeketeseLt e R iR b L L e e L RS bR L LR e R f e bR iR bRt ee b ehieeie | He4iebieLeeR s L e R e R E LR R E R e e R AR bR LR E Rttt | eriesienieneenes 34,219,271 | oo 26,587,608 | ....ooovvrrriiand 0 XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Normal Distributions and/or
Arsenal Capital Partners Fund IV LP...........ccccovvrerivrnvirernns New York......cccovvverne NY.. | adjustments 09/03/2015. | 12/31/2016. | ............ 705,656 | ..coovvrrireraae {01 0. 0 0 0 [0 [ IR 705,656 | ........ 705,656 | .oovvvverririienannd {1 IO 0 0 0
Normal Distributions and/or
BDCM Opportunity Fund IV, L.P Greenwich .. | CT.. | adjustments 02/04/2015. | 12/31/2016. | .............. 26,470 | .cooovvvcins (U 0. 0 0 0 0 26,470 | .......... 26,470 | oo (1 IR 0 0 0
Normal Distributions and/or
Blackstone Capital Partners VII LP.. .| New York.. . | adjustments 04/07/2015. | 12/31/2016. | .. 2288 | 0 [0 | 0 0 0 0 288 288 0 0
Normal Distributions and/or
Blackstone Strategic Alliance Fund Il L.P........cccccoocvrererennns New York.........coceenn. NY.. | adjustments 11/23/2010. | 12/31/2016. | ....cnc... 568,657 | ..oovverrerncrinnd (0 0. 0 0 0 0 568,657 | ....... 568,657 | ...ocvvurrrcrinns (V1 T 0 0 0
Normal Distributions and/or
Campbell Timber Fund I, L.P .| Portland OR. |adjustments 03/15/2007. | 12/31/2016. | ............ 763,661 | ..o (0 0. 0 0 0 (V1 I 763,661 | ........ 763,661 | oo (V1 T 0 0 0
Normal Distributions and/or
Carlyle Partners VI, L.P. Washington................. DC.. | adjustments 02/19/2013. | 12/31/2016. | ..cvvovvvnvne 74,258 | oo (V1 IO 0. 0 0 0 0 74,258 | ......... 74,258 | oo (0 [ IO 0 0 0
Normal Distributions and/or
DW Catalyst Onshore Fund, LP.........c.cccoeminiinirniricininenn New York........ccovueae. NY.. | adjustments 06/27/2013. [ 12/31/2016. | ......... 1,437,429 | .o (0 [ 0. 0 0 0 (0 [ 1,437,429 | ...1,437,429 | ...ccovvvrrnnnnd () O 0 0 0
George Town, Grand
Dymon Asia Macro (US) FUNd..........cc.oeveeennrineieeinerineenns Cayman CYM| Liquidated...........occorrrrerennes 10/01/2012. | 10/31/2016. | ......... 4,137,582 | ....... (637,582) | ..o (VI IO (0 T (V1 I (637,582) | .cvvocrerrirnns 0| e 3,500,000 | .....3,500,000 | ...ccoorrrrrrrnnc (V1 TR (V1 TR (V1 IO 697,890
Normal Distributions and/or
EnCap Energy Capital FUnd X; L.P.....c.cccconerenienierncrirniiens Houston........ccccveeunneen. TX.. | adjustments 02/05/2015. | 12/31/2016. | ......vc.ne 153,788 | oo (01 0. 0 0 0 (1 153,788 | ........ 153,788 | ..o (V1 TR 0 0 0
Normal Distributions and/or
EnCap Energy Capital IX........c.oveverereerieererrnerieriseenininne Houston........ccccveeennen. TX.. | adjustments 01/04/2013. | 12/31/2016. | .......c.... 196,036 | .ooovvrrrernens (0 0. 0 0 0 (1 196,036 | ........ 196,036 | ..ovvvvverrernnns (V1 TR 0 0 0
Normal Distributions and/or
Meritech Capital Partners IV, L.P . Palo Alto.........c.ccoeverec CA.. | adjustments 09/29/2010. | 12/31/2016. | .....oovvveveces 3,013 | o (U 0. 0 0 0 0 23,013 | 3,013 | oo (V1 TR 0 0 0
Normal Distributions and/or
0Z Domestic Partners II, LP. New YorK.......covereenee NY.. | adjustments 07/31/2006. | 12/31/2016. | ............ 539,886 | ..coocrirrrrennen (01 S 0. 0 0 0 0 539,886 | ........ 539,886 | ..cocrvrrrerninn {1 IR 0 0 0
Normal Distributions and/or
Pershing Square, L.P New York.........cccoouu. NY.. | adjustments 05/31/2011. | 12/31/2016. | ......... 1,995,058 | ...ccoovvrvereaad (U 0. 0 0 0 (U I 1,995,058 | ....1,995,058 | .......ccccovrrneucd (1 R 0 0 0
Normal Distributions and/or
Senator Global Opportunity Fund LP...........c.coocenvinniincinnes New York.........cccoen. NY.. | adjustments 03/02/2015. | 12/31/2016. | ........3, 774,440 | ...cccevovvceec0 | cvviiiiin0 | e 0 0 0 0| e 3,774,440 | ....3,774,440 0
Smith Breeden Mortgage Partners L.P . Chapel Hill .|NC.. | Residual Activity................... 11/01/2006. | 02/05/2010. | ....ocvovvrvvrrerennn0 | i [0 | s 0 0 0 0 0 0 [0 |0 0 645
Normal Distributions and/or
Trident VI, LPu..occceccc s Greenwich...........coeuu.. CT.. | adjustments 12/20/2013. [ 12/31/2016. | ............ 238,729 | .o (01 0. 0 0 0 0 238,729 238,729 0
Normal Distributions and/or
Wayzata Opportunities Fund I, LP......ccoooiiniinnininnnns Wayzata........coovrneres MN. | adjustments 09/11/2012. | 12/31/2016. | ....cveeeee 168,740 0 0 0 () I 168,740 | ........ 168,740 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated SRR IR 14,783,691 (U I [\ (637,582) | ooovverrriinend 0] . 14,146,109 |...14,146,109 | ...cocovoviieien0 | eiviiiiiiiinnnn0 |0 | s 698,535
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Normal Distributions and/or
MetLife 1201 TAB Member, LLC.......ccccovviiiiininisisnicrinens Seattle......ooviriiniins WA. | adjustments 10/10/2012. | 12/31/2016. | ...cocvvvenas 31,034 0 0 0 0 31,034 | .o 31,034 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........oiiiiniiiiiins oriiniiisnssnnsnssees | sonnssesnis 31,034 0 0 0 0 31,034 | ... 31,034 0
4499999. Subtotal - Unaffiliated.. .......14,783,691 .0 0 ] (637,582) | ... (N 14,146,109 |....14,146,109 | ..o [0 [0 [ e, 698,535
4599999. Subtotal - Affiliated. ... ..o | ereieninees 31,034 0 0 0 0 31,034 | ......... 31,034 L0 0
4699999, TOAIS........cvrererreereererieriseeei et e | e 14,814,725 (0 [ (V] [ ((CRYT: 7)) [—— 0. 14,177,143 | .. A4ATT143 | ) (V] [T 0 0 698,535
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20... ...1,034,639 |...123.344 849,855 | .....coovvvvrreenn0 | o (23,987) 0 0. 8.750 |...... 4.900 |MN...... 66,500 | 08/20/2007. | 05/15/2020.
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43... . ...2,456,162 |...101.313 . ...2,458,368 0 0 0 . 3125 |...... 3.217 |FA..... .78,125 | 02/20/2013. | 02/15/2043.
912828 B3 3 |UNITED STATES TREASURY.......ccecomirmirieriiinniinsienienissssssisssisenieninnns | vovenes | oo | everivenns | cveverenens L1 [N 100,090 |...100.547 | .................100,547 | .................100,000 | .c.ooevvrrrreae 100,039 | v 0 (18) 0 0 .. 1.500 |...... 1481 |U....... 02/18/2014. | 01/31/2019.
912828 G3 8 |UNITED STATES TREASURY... SD.. .565,490 |..... 99.391 ..562,883 (1,503) 0 0 2.250 |...... 1.928 [MN...... 03/31/2015. | 11/15/2024.
912828 RC 6 |UNITED STATES TREASURY... SD.. . ..710,235 |...100.937 . ..707,608 (533) 0 0 ... 2125 |...... 2.041 |FA...... 11/03/2011. | 08/15/2021.
912828 TJ 9 |UNITED STATES TREASURY.................... SD.. | [ | L [ 550,692 |..... 97.531 | oo 555,928 | ....ccoocvinnnns 570,000 | ....coccoeeeen. 557,791 | oo 0 2,015 0 0 ... 1625 |...... 2.028 (FA...... 08/26/2013. | 08/15/2022.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/2023...........cocvimririiniinninciieiiicins [ s .147,083 |...101.781 ....150,000 147,940 280 0 0. 2.500 |...... 2.728 |FA....... . 11/08/2013. | 08/15/2023.
912828 VZ 0 |UNITED STATES TREASURY.........cccceuvuuee SD.. . ..100,164 |...101.125 | ... 101,125 ...100,000 | .. ..100,092 (23) 0 0 ... 2.000 |...... 1.974 |MS...... . ..2,000 | 10/17/2013. | 09/30/2020.
912828 WE 6 |UNITED STATES TREASURY.......cocooiiiiiiiiiiniiisniiisssnissssiesssiessniessnsisssnisns | evnnee | oo | ooneeennnee | convennnes N 981,410 |...103.297 | ..., 1,032,969 | ..o 1,000,000 | ..cooovrennnc 986,519 | oo 0 1,746 0 0 ... 2750 |...... 2.968 |[MN......| .........3,570 | .......... 27,500 | 12/30/2013. | 11/15/2023.
0199999. U.S. Government - Issuer Obligations............ccouuiiiciiiniiiiiiieiississississi i 6,645,965 XXX s 6,671,724 | ............. 6,435,000 | ............ 6,471,095 | ..cooiiiininniann 0] e, (22,023) 0 0 XXX XXX XXX | 5,033 | i 215,994 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
362258 QJ 0 |GINNIE MAE | GNMA17.000% 781357........crvuemceeerrrrienerieceiieseiesseiiesenins 2115390 | 104,947 | oo 90,950 72 0 0 ... 7.000 |...... 7.340 |MON.. 11/19/2001. | 10/15/2025.
36225B QL 5 [GINNIE MAE | GNMA [ 6.500% 781359.... ..114.349 ...77,450 67,731 74 0 0. 6.500 |...... 6.899 | MON.. 11/19/2001. | 12/15/2025.
36225B QN 1 [GINNIE MAE | GNMA [ 7.500% 781361.... ..115.210 132,885 ...115,342 172 0 0 ... 7.500 |...... 8.011 [MON.. 11/19/2001. | 12/15/2025.
36225B QP 6 | GINNIE MAE | GNMA 18.000% 781362........c.cvuemmrrierrriirreriessisssisssssiessnies ...100.953 953 ..944 0 0 0. 8.000 |...... 8.243 | MON.. 11/19/2001. | 12/15/2019.
362258 QR 2 | GINNIE MAE | GNMA | 8.000% 781364.... ...116.511 (1) 0 0. 8.000 |...... 7.822 |MON.. . 11/19/2001. | 12/15/2030.
36225B  QV 3 | GINNIE MAE | GNMA [ 9.000% 781368.... ...108.511 . ..940 | ... 1 0 0. 9.000 |...... 9.415 |MON... . ....85 | 11/19/2001. | 12/15/2019.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES. ... snssssesssssensesssssssnsens | eonsesseessanes 271,436 XXX | 319,245 | o 277,615 | oo 273,935 | i 0 318 0 0 XXX XXX XXX | e 1,643 | e 19,718 XXX XXX
0599999. Total - U.S. GOVEIMENL. ..o 6,917,401 XXX | 6,990,969 | .............. 6,712,615 | ............. 6,745,030 | ..o, (V] (21,705) 0 0 XXX XXX XXX | e 56,676 | ........ 235,712 XXX XXX
All Other Governments - Issuer Obligations
195325 AU 9 | COLOMBIA REPUBLIC OF COLOMBIA LA27421 8,612,414 6,775,000 | ... 8,702,576 | 0 | 17,894 0 0 ...11.750 02/08/2001. | 02/25/2020.
445545  AH 9 |HUNGARY REPUBLIC OF. ...108.250 1,540 0 0]...5.375 11/12/2013. | 02/21/2023.
455780 BV 7 |INDONESIA REPUBLIC OF ...103.250 388 0 0. 4.750 12/01/2015. | 01/08/2026.
593048 BN 0 |MEXICO UNITED MEXICAN STATES L A17.132 2,783 0 0. 8.125 11/05/2001. | 12/30/2019.
682051 AC 1 | OMAN SULTANATE OF GOVERNMENT.......cccovurvimmrrerirmrinnnicnniseriinsinnennes [ eoveees | D oviiveiins | e 2FE | 499,135 | ... 96.375 38 0 0]...4.750 06/08/2016. | 06/15/2026.
698299 AV 6 | PANAMA REPUBLIC OF ...124.500 860 0 0. 7.125 11/18/2005. | 01/29/2026.
698299 AW 4 | PANAMA REPUBLIC OF PANAMA ...121.659 ..2,369,926 | .............1,948,000 | ..........1,410,139 | .ccooccvriiiiinnn0 | i 10,336 0 0. 6.700 01/26/2006. | 01/26/2036.
718286  AY 3 | PHILIPPINES REPUBLIC OF PHILIPPINES . ...157.125 ..7,856,250 (7,592) 0 0....9.500 10/18/2005. | 02/02/2030.
718286 BB 2 | PHILIPPINES REPUBLIC OF PHILIPPINES...........ccooooiiiiiiieiiiniinenerecniiinnes | e [0 ISR IOV 2FE ..98,641 |...140.375 140,375 40 0 0. 7.750 01/04/2006. | 01/14/2031.
900123  CA 6 | TURKEY REPUBLIC OF......cciiiiiiiiiiiiniiiiiisiisniienisesisssisssssesssssenssesessssssnssns | weenes Cl.. 420,000 |..... 88.250 7,727 0 0. 3.250 . 02/04/2014. | 03/23/2023.
0699999. All Other Governments - Issuer Obligations 17,596,439 XXX .17,810,330 (79) 34,014 0 0 XXX XXX XXX .....1,644,539 XXX XXX
1099999. Total - All Other Governments....... 17,596,439 XXX ....23,892,163 17,810,330 (79) 34,014 0 0 XXX XXX XXX | .......603,328 | ... 1,644,539 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13062T  H8 0 | CALIFORNIA STATE OF........ooiiiiiiriiiieriiinreiiseseiieseisessisessissesessessssessssenees | cevenns 2| 1FE 5,085,550 {...100.002 | .............. 5,000,100 | .cooovevevenne 5,000,000 0 (U 4.250 |...... 3.530 |FA....... 07/24/2014. | 08/01/2033.
13063C  FP 0 | CALIFORNIA STATE OF......oviiririieiinriieienissieiiesisssssssssissssisessesesssses | coveons 2| 1FE 5,281,700 |...113.426 | .............. 5,671,300 | .coovvrirecs 5,000,000 0 0. 5.000 |...... 4.300 |MN...... 11/01/2013. | 11/01/2032.
13063C  JA 9 |CALIFORNIA STATE OF ........ooiiireiieceiieeeisesesesessesesesesssesesssssesssenesaens | ceneees 2] 1FE 9,993,300 |...115.106 ...10,359,540 | ..... .9,000,000 0 0. 5.000 |...... 3.635 |JD....... 04/03/2014. | 12/01/2030.
13063C  ZZ 6 |CALIFORNIA STATE OF.......oviiiiiiieiiniiciinsissiseiesisesssissiosssiessssisssses | ceveees 2| 1FE 3,747,100 |...104.180 | ... 3,646,300 | ..... .3,500,000 0 0. 4.000 |...... 3.200 |MS...... 03/10/2016. | 09/01/2035.
339733 DM 6 | WISCONSIN ST Wisconsin Trust K40...........cccocouriemriiinmiiinniinniisneiisniiinns | s 2| 1FE 1,616,890 |...100.413 | ............. 1,621,670 | ..ccovvvenane 1,615,000 | ..cccovvennne 615,911 11 0 0 ... 9.501 | ....(0.005) | MN......| weouveeen 25,644 | ........ 146,378 | 08/02/2006. | 05/01/2031.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP........ccccccommuvmmmrimmmnicieneionene | everee [ v | cerevreeens | cevens 1FE ...3,403,764 |...123.582 4,102,922 3,320,000 ...3,354,858 (4,375) 0 0. 6.000 |...... 5.802 |JD....... 08/23/1999. | 06/01/2023.
57582R  FV 3 | COMMONWEALTH OF MASSACHUSETTS.........cccoovuimmriiinmiisnniinnissnsiisnies [ e 2] 1FE .10,667,200 |{...100.520 | ............10,052,000 ...10,000,000 | .. .10,609,665 20 ] (57,535) 0 0. 4.000 |...... 3.189 |MS...... 01/06/2016. | 09/01/2041.
57582R  KQ 8 | COMMONWEALTH OF MASSACHUSETTS.........cooovuimrimerineneissneiseneisennes | cevinne 2] 1FE 5,520,450 |...105.604 | .............. 5,280,200 | oo 5,000,000 | ....cccoooe.. 5,510,570 | .oooovvverrrnn 0 (9,880) 0 0 ... 4.000 |...... 2770 |JJ....... 10/11/2016. | 07/01/2033.
882721 3T 8 | TEXAS ST Texas St - StUENt LOAN..........covvveerrveerrriirriiereiieeeiisssssssesssensens | veeee | v | ceverirens 2| 1FE | oo 4,388,355 |...103.760 | .............. 4,669,200 | .............. 4,500,000 | ............. 4,423,253 | .o 0 4,993 0 0. 5.000 |...... 5.204 |FA....... 06/03/2008. | 08/01/2028.
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882722 ZN 4 | TEXAS ST Texas State Of ..o | s .. 2| 1FE| v 10,028,915 |...110.209 | ... 10,469,855 | ..ovvvcenne 9,500,000 | ..ooovvnnee. 9,814,823 | .o (V)] [ (61,625) 0 0 [.... 5.000 |...... 4.193 |FA..| 197,917 | .oveeas 475,000 | 12/12/2013. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccccvvvnian .. 59,733,224 XXX ....60,873,087 (298,012) 0 0 XXX XXX XXX | e 778,287 | ... 2,315,189 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt ierans . 59,733,224 XXX ....60,873,087 (298,012) 0 0 XXX XXX XXX | ... 778,287 | ... 2,315,189 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
233433  4A 6 | MIAMI DADE COUNTY FLA DADE CNTY FLA G.O....cocovvvmrirmrenerrinineeinnrnns [ eovveee | [ everirenns | vevens 1FE ...5,067,513 |...110.960 .4,244,220 | ..... .3,825,000 (92,727) 0 0. 7.750 |...... 5.138 |AO...... 07/25/1997.| 10/01/2017.
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA... | e [ 1FE| .. ..2,590,355 |..... 56.078 | ... .3,333,837 | ... .5,945,000 ....121,065 0 0. 0.000 |...... 4.150 |N/A..... 05/07/2013. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA B 4 ... 1FE| oo 4,635,260 |..... 43.053 | oo 6,027,420 | ............ 14,000,000 252,380 0 0. 0.000 |...... 4.707 |N/A..... 03/05/2013. | 08/01/2038.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST...ocvuuirirrirrireererisesieesensssesenssesssssssenss. | weeees . 2| 1FE 2,335,885 |...112.605 ..2,449,159 2,175,000 | .oocrernn2,288,429 | o0 | (17,826) 0 0. 5.000 |...... 3.950 |FA....... 03/24/2014. 08/01/2037.
35880C QV 9 |FRISCO TEXINDPT SCH DIST......cooviimiriiririniiiniineiiesiesesssssssiesssiesienens | cvveees . 2| . 1FE 4,145,700 |...106.224 | .... 4,142,736 | ..... .3,900,000 (6,510) 0 0 ... 4.000 |...... 3.590 |FA....... 02/04/2016. | 08/15/2040.
442403 LE 9 [HOUSTON TEX INDPT SCH DIST.....ccooirirererrnirmerierineeseessessssssesseseseesns | seeenns . 2| 1FE 8,083,770 |...104.377 | .cooovvvrneee 7,828,275 | coovvvernne 7,500,000 | .............8,046,933 | ..ooovviiirinnnnn0 | e (36,837) 0 (U 4.000 |...... 3.077 |FA....... 04/13/2016. | 02/15/2041.
442403 L) 8 [HOUSTON TEX INDPT SCH DIST.....covvriiirniieriniiierineieerenieeisesesiensnssssnes | covenes . 2| 1FE 2,699,145 |...105.338 ..2,633,450 | ..... .2,500,000 (12,611) 0 0 ... 4.000 |...... 3.056 |FA....... 04/19/2016. | 02/15/2040.
49474E  T7 8 |KING CNTY WASH King County WA.........ccvueimienirereeeierieeriensesesseessssnes | ceveees . 2| 1FE 4,707,315 |..107.328 | .... .4,829,760 | ... 4,500,000 . (27,318) 0 0. 5125 |...... 4.440 |JJ....... 11/24/2010. | 01/01/2036.
652113 WM 9 |NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M....ccosvvumrvrerirneirnerrnnens @ | [ e | e 1FE| oo 6,642,521 |..... 48.353 | oo 9,494,112 | oovvvnece. 19,635,000 | .............8,236,222 | ..cccoovvvriviecnn0 [ e 376,182 0 0. 0.000 |...... 4.730 |N/A..... 05/22/2012. | 08/01/2035.
652113 WR 8 |NEWPORT-MESA CALIF UNI SCH DIS [ [N 1FE| oo 2,811,204 |..... 43.865 3,474,108 | ..... .7,920,000 ....137,931 0 0 ... 0.000 |...... 4500 |N/A..... 04/16/2014. | 08/01/2037.
702333  5Y 7 | PASADENA TEX INDPT SCH DIST PASADENA TX....ccovvvuirmerererereersensssnines | woreees . 2| 1FE 3,059,638 |...112.952 | ... ..3,021,466 | ..... .2,675,000 (37,523) 0 0. 5.000 |...... 3.300 |FA....... 02/02/2012. | 02/15/2040.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U e | s 1FE| oo 3,458,569 |..... 66.129 | ..ccoounven. 5,372,981 | ..cccoonnven. 8,125,000 211,176 0 0. 0.000 |...... 5.000 |N/A..... 03/02/2012. | 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U......covevvvviernevienivcinnanes | @ | oo | cvvvireins [ e 1FE ..3,258,330 |..... 61.775 ..5,037,751 8,155,000 202,938 0 0 ... 0.000 |...... 5.100 |N/A..... 04/10/2012. | 07/01/2030.
797355 Q8 0 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... [ @ | [ | e 1FE| .. ..3,996,300 |..... 49.225 | ... ..4,922,500 ...10,000,000 | .. LA709,091 [0 | 198,351 0 0. 0.000 |...... 4.350 |N/A..... 03/05/2013. | 07/01/2034.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST......cooivirrieieeerinerierierinseienias o 3 1FE 1,495,250 |..... 40.209 | ..o 2,010,450 | .ovvvernvene 5,000,000 | ..ocoornee. 1,732,397 91,652 0 0 ... 0.000 |...... 5510 |N/A..... 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST......ccovvireemreerrierienireseserssenans e | K] 1FE 1,403,400 |..... 37.739 1,886,950 5,000,000 ...1,627,696 86,713 0 0 ... 0.000 |...... 5.550 |N/A..... 04/02/2014. | 07/01/2037.
880338 L2 8 |DETROIT MICH CITY SCH DIST......cooiiiimiiniiiniiienisiisnsisniissiisnsssisssnisnisns | oveees .. 5] ... 1FE 20,898,092 |...138.826 ....24,773,500 ...17,845,000 20,837,950 | o0 [ (60,142) 0 01..10.883 |...... 8.645 |MN...... oo 324,575 07/21/2016. | 05/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s 81,288,247 XXX ...95,482,675 | ..ocvoone 128,700,000 85,876,659 | ...coooovviininnn0 | s 1,386,894 0 0 XXX XXX XXX [ s 819,882 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . . 81,288,247 XXX ....95,482,675 128,700,000 | . 85,876,659 0 0 XXX XXX XXX | s 819,882 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
011903 DZ 1 |ALASKA INDL DEV & EXPT AUTH ALASKA IND..... JSOPTRUROT IO . 5,291,650 |...112.857 ..5,642,850 | ..... .5,000,000 (28,955) 0 0. 5.500 ...68,750 11/23/2011. | 10/01/2041.
03255  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ 5,830,500 |...118.352 ..5,917,600 .(53,115) 0 0]....6.000 |.. .100,000 05/09/2006. | 09/01/2024.
040649 LD 5 |ARIZONA ST TRANSN BRD Arizona State Tran.........cccc.eeeeeveeeerereeereneenees | woreees e . 11,232,790 |...111.319 ... 11,671,797 (80,296) 0 0. 5.000 |...... 4.090 |ddcoes | v 262,125 12/08/2010. | 07/01/2025.
04780M MN 6 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G..........cceeeevemrierniercenernninees | cevees 2| AFE ] 7,294,140 |...114.037 ..7,982,590 (29,796) 0 0. 6.000 451 [U....... 12/16/2010. { 01/01/2030.
04780M  PF 0 | ATLANTA HARTSFIELD-JACKSON AIR... 3,112,920 |...109.598 ..3,287,940 (14,636) 0 0]...5.000 07/23/2013. 01/01/2026.
04780M PH 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta 6,004,140 |...108.555 ..6,513,300 | ..... .6,000,000 (412) 0 0. 5.000 07/25/2011. 01/01/2028.
04780M  PJ 2 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G... 5,000,000 |...109.934 ..5,496,700 | ..... .5,000,000 0 0 0. 5.000 07/27/2011. | 01/01/2029.
04780M  PK 9 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G 5,058,153 |...107.665 ..5,248,669 4,875,000 0 0....5.000 06/10/2013. | 01/01/2030.
04780M  TL 3 | ATLANTA HARTSFIELD-JACKSON AIR . 3,566,488 |...113.999 ..3,704,968 | ..... .3,250,000 . 0 0 | 5.000 04/03/2014. | 01/01/2032.
047870 NE 6 | ATLANTA GA WTR & WASTEWTR REV......ccvumiiiririneineiinneneesesissesserienes | worenes . 11,475,501 |...112.666 ....11,379,266 ...10,100,000 .11,263,232 0 0. 5.000 03/03/2015. | 11/01/2040.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS........... [SSSTURRRTRRIRN IOV . 5,634,950 |...112.038 | .... 5,601,900 5,000,000 | .. ...5,496,885 0 0. 5.000 07/23/2014. | 11/15/2039.
052476  ZP 6 | AUSTIN TX WTR & WASTEWATER SYS Austin Te........ccccvvrenmivmrinerrenireiins [ e . 4,581,440 |..111.927 | oo 4,477,080 | ..ocvevnvene 4,000,000 | ..ocvornnes 4,355,553 0 0. 5.000 07/12/2012. | 11/15/2037.
088563 UK 5 |BEXAR TEX MET WTR DIST Bexar TX Metropol...........c.ccocumriiriicincinniinns [ e . 3,879,960 |...107.947 4,317,880 4,000,000 ...3,899,644 0 0. 5.000 10/28/2009. | 05/01/2039.
106214 DX 4 |BRAZOS RIVER AUTH TEX BRAZOS RIVER AUTH.......cccovmviiiininniiciiienis | cvv [P PPN IOV 1FE| oo 28,267,550 |...104.635 | ............29,820,975 ...28,500,000 | .. .28,465,962 0 0. 5.050 04/01/2001. | 11/01/2018.
10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST Brazos Riv USROS DOV . 2| 2FE 4,907,300 |..106.393 | .......ccco.n. 5,319,650 | ..............5,000,000 | ............. 4,923,008 0 0. 5.950 03/30/2010. | 05/15/2033.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......ccovvemerrmremmrnnnens | cernee oo [ eriricenni2 | s 1FE 11,184,100 |...109.068 ....10,906,800 10,769,223 0 0. 5.000 05/01/2013. | 10/01/2042.
114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. . 2| 1FE| .. 16,678,420 |...109.013 | ............16,897,015 . 16,252,584 0 0. 5.000 05/28/2013. | 10/01/2042.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV. ceeverereneeins | e . 2| ... 1FE 1,144,200 |...107.698 | ......ccoounee 1,076,980 | ..............1,000,000 | .......c..... 1,142,080 0 0. 5.000 04/11/2016. | 10/01/2045.
130178 P8 3 | CALIFORNIA EDL FACS AUTH REV CA EDUCATIO.........ccovviiirniniirerneiinns | vvere . 2| 1FE 3,434,280 |...113.586 | .............. 3,407,580 | ..............3,000,000 | ............ 3,258,018 0 0. 5.000 05/03/2012. | 09/01/2033.
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13033A CE 9 | CALIFORNIA HEALTH FACS FING AU CALIFORNL.........coviviiriiiniiieriiiereis | e . 2| 1 5,265,059 |...102.524 | .............. 5,551,675 | .oocovvvnenae 5,415,000 5,377 0 0 ... 5.750 |...... 5.991 [AO...... | corvv 77841 | oo 311,363 | 03/02/2000. | 10/01/2023.
130534 A9 1 | CALIF PCFA - PG&E California Pollution C.............ccccouiumviiimviinneiienniinniiinnins o | oo v | 2FE ...4,190,006 |...101.305 4,356,115 4,300,000 7,658 0 0. 4.750 |...... 5.010 | JD....... 03/26/2010. | 12/01/2023.
130534 B2 5 | CALIF PCFA - PG&E California Pollution C... 2] 2FE| .. 14,160,073 |...100.749 | ...........14,543,118 ...14,435,000 | ...........14,287,986 | .....cccccevvenean0 | o 17,462 0 (I 4750 |...... 4.926 |JD....... 07/22/2010. | 12/01/2023.
130536 KK 0 | CALIF PCFA - PG&E California Pollution C............ccoveveeriniinniiniineiireninninns | cove [P PO IOV 2FE| oo 16,426,632 |...103.170 | ............ 17,590,485 | ... 17,050,000 30,368 0 0 5250 |...... 5611 |JD....... 03/28/2008. | 06/01/2023.
13053C AB 8 |CALIF PCFA - PG&E California Pollution C I I . 2] 1FE 2,000,000 |...107.645 ..2,152,900 | ..... .2,000,000 0 0 0. 5.100 |...... 5.100 [JD....... 06/09/2010. | 06/01/2040.
13077C M4 3 | CALIFORNIA STATE UNIVERSITY e [ [P I 2| 1FE| oo 4,488,720 |..112.955 | ... .4,518,200 | ..... 14,000,000 | .......... 4,390,268 | .....ccccoccvurrinen0 | v (42,552) 0 0. 5.000 |...... 3.561 [MN...... I 08/01/2014. | 11/01/2039.
13077C M5 0 | CALIFORNIA STATE UNIVERSITY .....ccooviiiiiiiniiirisneisseiseneissesisnesienens | ceneees [P 2] TFE| 4,474,200 |..112.497 | ............. 4,499,880 | ....ccoceoenn. 4,000,000 | ........... 4,378,823 | ..ccoooiiiriiiann0 | e (41,230) 0 0. 5.000 |...... 3.601 |MN.....| ccoeeeen. 33,333 | ........ 200,000 |08/01/2014. | 11/01/2044.
13078R  EU 0 |CA STATEWIDE CDA CHF IRVINE LL CA STATEW.........coovvviimrrvmrrriinniiienes | ceveees . 2] . 2FE 3,060,450 |...110.192 3,305,760 3,000,000 ...3,031 ,715 (6,333) 0 0 ... 5.375 |...... 5.102 [MN...... s 01/10/2012. | 05/15/2038.
130795 5B 3 |CA STATEWIDE CDA KAISER PERMAN CA STATEW (SRS O . 2| 1FE| v 10,438,100 |...107.763 | ............10,776,300 ...10,000,000 | .. 10,254,510 | o0 [ s (42,252) 0 0. 5.000 |...... 4.451 |AO...... I 04/05/2012. | 04/01/2042.
134340 AA 6 | CAMPBELL CNTY WY SOLID WST FAC Campbell SRS O . 2] 1FE 4,000,000 |...108.609 | .............. 4,344,360 | ....ccocoeenn. 4,000,000 | ... 4,000,000 0 0 0 .. 5.750 |...... 5.750 (I | v 106,056 ........ 230,000 |07/22/2009. | 07/15/2039.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T CENTRAL P......cccooeviiiiiiiivnrinniinns | ceve [P I 4. 1FE| o 6,891,847 |...111.288 L1,484118 | ... 16,725,000 6,764,021 | viiennl0 | (11,441) 0 0 5.250 |...... 5.044 |FA....... v 147,109 04/01/2001. | 02/01/2021.
155048 BB 6 | CENTRAL PUGET SOUND REGIONAL T Central P [SSTTUROSRN BOO . 2| e 1FE 3,251,658 |...107.832 | .... ..3,504,540 | ..... .3,250,000 | .. ...3,250,000 0 0 0. 4750 |...... 4.657 |FA...... coren04,323 06/15/2010. | 02/01/2028.
155498 CN 6 | CENTRAL TEX REGL MOBILITY AUTH CENTRAL T... e [ . 2] . 2FE| ... 11,885,915 |...107.270 | ........... 12,743,676 | ............ 11,880,000 | ........... 11,833,412 | o0 | (14,377) 0 0. 5.000 |...... 4.895 [ | e 297,000 11/20/2013. | 01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH CENTRAL T... e [ . 2| 2FE| .. 14,912,076 |...105.338 ....15,726,963 14,848,312 | ..covcvvvverrennd0 | e, (21,793) 0 0. 5.000 |...... 4.876 | ddcves | v 373,250 05/06/2014. | 01/01/2043.
167593 HG 0 | CHICAGO OHARE INTERNATIONAL Al Chicago O.........cc.uuvverereeeereeeceeienns [ cevenas [ [ 2| 1FE| .. 15,711,779 |...108.359 | ............15,468,247 15,107,468 | .....cccoocvvrrcren0 | o (148,901) 0 0 ... 5.000 |...... 371 [ | e 356,875 08/09/2012. | 01/01/2029.
167593 HY 1 | CHICAGO OHARE INTERNATIONAL Al Chicag0 O.........cccccvivvniiniiiveiirciienins | covee [P I 2| 1FE| oo 13,257,328 |...110.055 | ............ 13,190,092 | ..ccvveneee 11,985,000 | ... 12,774,768 | ..coccvvvcirennn0 | e (141,953) 0 0. 5.000 |...... 3.550 [Jdoov | e 299,625 06/06/2013. | 01/01/2026.
167736 B8 9 | CHICAGO IL WATER SYSTEM B - 2] TFE| 1,192,473 |...109.880 .1,219,668 1,110,000 (7,524) 0 0. 5.000 |...... 4.045 MN...... 05/19/2015. | 11/01/2029.
167736  C6 2 | CHICAGO IL WATER SYSTEM . 2| 1FE 5,434,300 {...107.923 | ... ..5,396,150 5,000,000 | ............5,350,274 | ..ccooovvivriinnnn0 | i (37,525) 0 0. 5.000 |...... 3.951 [MN...... 09/11/2014. | 11/01/2039.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR.......ccocvvirviinnienriinriis [ e [P 4] ... 2FE| ... 22,291,510 |..114.467 | .......... 22,893,400 | ....cccco.... 20,000,000 | .........21,636,973 | cccovvviiriiinrenn0 | (115,976) 0 0. 5.750 |...... 4783 |MN...... 04/30/2014. | 11/01/2030.
167736 ZP 5 | CHICAGO IL WATER SYSTEM 2| AFE | 1,272,625 | ... 94.342 ..1,169,841 1,240,000 (715) 0 (U 4.000 |...... 3.808 |MN...... 05/20/2016. | 11/01/2037.
17131H  CL 0 |CHULA VISTA CALIF CHULA Vista CAIDA-S............... . 3,000,000 |...110.473 ..3,314,190 3,000,000 0 0 0 ... 5.875 |..... 5.875 | JD....... I 06/10/2009. | 02/15/2034.
18085P  JE 5 | CLARK CNTY NEV ARPT Clark County NV Airp. ...4,938,000 |...101.716 5,085,800 5,000,000 3,118 0 0 ... 5.000 110 | I I 08/10/2010. | 07/01/2027.
196632 LS 0 | COLORADO SPRINGS COLO UTILS Colorado Spr. 10,578,115 |...112.174 11,839,966 10,555,000 (2,394) 0 0 5.250 01/21/2011. | 11/15/2033.
235036 D8 0 |DALLAS FORT WORTH TEX INTL ARP . 6,412,887 |...107.734 6,356,306 5,900,000 | .............6,249,797 | ..ccoooivinriiann0 | e (65,147) 0 0. 5.000 05/29/2014. | 11/01/2030.
235036 E6 3 |DALLAS FORT WORTH TEX INTL ARP Dallas Fo......... . 3,310,980 |...108.969 ..3,269,070 | ..... .3,000,000 (33,798) 0 0. 5.000 12/11/2012. | 11/01/2037.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP 2,693,525 |..114.414 ..2,860,350 | . .2,500,000 (17,972) 0 0 5.250 02/13/2014. | 11/01/2027.
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP 2,677,225 |...112.804 ..2,820,100 | ... .2,500,000 ) 0 0. 5.250 02/13/2014. | 11/01/2028.
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARP 7,558,440 |...109.780 7,904,160 | ..... .7,200,000 ) 0 0 5.000 06/10/2015. | 11/01/2042.
235036 XN 5 |DALLAS FORT WORTH TEX INTL ARP Dallas Fo... 5,422,500 |...106.969 ..5,348,450 .5,000,000 (44, 312) 0 0]...5.000 07/25/2012. | 11/01/2038.
235036 XX 3 |DALLAS FORT WORTH TEX INTL ARP . 1,581,915 |...107.937 .1,673,024 (4,526) 0 0. 5.000 01/27/2014. | 11/01/2032.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP Dallas Fo......... . 1,023,020 |...108.024 1,080,240 (3,332) 0 0 ... 5.000 03/26/2014. | 11/01/2035.
246003 MG 9 |DELAWARE CNTY PA AUTH Delaware County Au 10,520,600 |...108.817 10,881,700 10,000,000 .10,229,185 0 0....5.000 11/24/2010. | 11/15/2031.
249182 CG 9 |DENVER COLO CITY&CNTY ARPT. . 2,937,371 |..113.783 2,901,467 2,550,000 ...2,808,138 0 0 5.250 04/03/2014. | 11/15/2022.
249182 GH 3 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.........c.coovvvumeeireiiinniiinns | s . 2] 1FE| . 12,688,511 |...111.749 ...12,627,637 ...11,300,000 112,210,833 0 0. 5.000 06/04/2013. | 11/15/2037.
249182  GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit...........ourveuereeeereririreririens | e . 2] 1FE 8,621,844 |..112.002 | ... 8,624,154 7,700,000 ...8,307,985 0 0 .. 5.000 05/31/2013. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT.....coovirieiiriieninriiniissiiesiesessssssisssissens | voenes . 2| 1FE 2,659,875 |...115.120 | .......o..cce. 2,878,000 | ..ocvvruvene 2,500,000 0 0. 5.500 07/11/2013. | 11/15/2028.
249182 HL 3 |DENVER COLO CITY&CNTY ARPT......oiiiviriiimeiienesieseeiesesesessesssesienenes | s . 2] 1FE 2,609,925 |...114.295 .2,857,375 | ..... .2,500,000 0 0 ... 5.500 07/11/2013. | 11/15/2031.
25477G  BQ 7 |DISTRICT COLUMBIA INCOME TAX R District s | s . 2| 1FE 4,213,120 |...110.730 | .... ..4,429,200 .4,000,000 0 0 5.250 12/10/2010. | 12/01/2029.
25477G  GJ 8 | DISTRICT COLUMBIA INCOME TAX R DC PERSON.... I I . 2] 1FE 5,671,000 |..113.215 | .............. 5,660,750 | ....ccovevene. 5,000,000 0 0. 5.000 04/30/2012. | 12/01/2036.
254839 P4 9 | DISTRICT COLUMBIA REV - GEORGE District.... . 2| 1FE 2,910,739 |...101.462 4,860,030 4,790,000 ...4,589,017 215,327 0 0 ... 0.000 03/28/2007. | 04/01/2040.
254845 GF 1 |DISTRICT OF COLUMBIA WTR&SWR A District.. . [P 2] 1FE| . 15,229,767 |...107.367 | ............15,782,949 ...14,700,000 | .. 14,838,044 | . 0 | (74,047) 0 0. 5.500 |...... 4.932 |AO...... .......808,500 | 01/07/2011.| 10/01/2039.
254845 HN 3 | DISTRICT OF COLUMBIA WTR&SWR A DiSriCt.............cvverecieieciiieneicniienes | s . 2] 1FE 5,721,850 |...108.981 | .............. 5,449,050 | .cocoovenenn. 5,000,000 | ....cccoooe.. 5425261 | ...cooovvierinn (VN [ (66,063) 0 0 ... 5.000 |...... 3.360 |AO...... | ..........62,500 | ........ 250,000 |03/15/2012. | 10/01/2032.
254845 HP 8 | DISTRICT OF COLUMBIA WTR&SWR A DiSHiCt..........oouvvermrrerriererriieniienns | e ] 2] 1FE| i 1,110,390 | .. 111.371 | oo 1,113,710 | e 1,000,000 | ...ooovvvrnee 1,065,683 | ...oooouvvvrrriinnn (VI [ (10,075) 0 0 ... 5.000 |...... 3.720 |AO...... | 012,500 | ... 50,000 | 03/28/2012. | 10/01/2037.
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254845  JK 7 | DISTRICT OF COLUMBIA WTR&SWR A DiStriC..........oouvverriercriieneicniienes | o . 5,698,050 |...112.368 | .............. 5,618,400 | ..occoovvnenn. 5,000,000 0 0 ... 5.000 |...... 3410 [AO...... | oo 62,500 | ........ 250,000 |03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTRESWR A.......cccovvviriiineiineiineiiessiisseiinniies | s . 5,043,300 |...109.257 ..5,462,850 5,000,000 0 0. 5.000 |...... 4.892 (AO...... 07/24/2013. | 10/01/2044.
25484) AN 0 | DISTRICT COLUMBIA REV - GEORGE DiStriCt..........ccocorvverriieriiireniiriniiirins | o . 6,311,280 |...106.332 | ... ..6,587,267 6,195,000 0 0. 5.500 |...... 5.200 |AO...... 01/11/2011. | 04/01/2036.
29270C  ZN 8 |ENERGY NORTHWEST......ccovvimiiiiririneiiinnieiienisisssisssiessessessssssssssiens | cvvees 2|l AFE | e 1,713,840 |..114.197 | .cooocernanee 1,712,955 | .o 1,500,000 0 0. 5.000 |...... 3.331 | Jd....... 04/14/2014. | 07/01/2032.
302716 AT 2 |FYI PROPERTIES WASH LEASE FYI Properties.... USRS PR . 15,427,900 |...108.436 ....16,265,400 ...15,000,000 .15,137,300 0 0 ... 5.500 |...... 5.092 |JD....... 03/23/2011. | 06/01/2034.
302716 AV 7 |FYI PROPERTIES WASH LEASE FYI Properties.... e | e . 5,281,450 |...107.317 | ... 5,365,850 5,000,000 | .. ...5,086,751 0 0. 5125 |...... 4.360 |JD....... 06/08/2010. | 06/01/2028.
311450 EY 2 |FARMINGTON N M UTIL SYS REV Farmington N...........ccccouvvmmviiinniiiiniiiins | e . 10,650,000 |...101.278 | ........... 10,786,107 | .........c.. 10,650,000 | ........... 10,650,000 0 0 0. 4750 |...... 4750 |JD....... 05/26/2010. | 06/01/2040.
342816 J5 5 |FLORIDA ST MUN PWR AGY.......cooiiiiiiiiiniiinseiseseessesiseseesssssissssssseseions | e . 3,362,156 |...115.753 ..3,241,084 2,800,000 3,327,482 | o0 | (34,674) 0 0 ... 5.000 |...... 2.780 |AO...... 02/18/2016. | 10/01/2031.
345105 BC 3 |FOOTHILL / EASTERN TRANSN CORR FOOTHILLY.....covvvuieciinriicrirerireens @ | [ | e TFE | s 3,488,879 |..... 74.080 | ... ..9,289,632 ...12,540,000 | .. ..7,000,621 |. 361,327 0 0. 0.000 |...... 5.370 |N/A..... 11/05/2003. | 01/01/2028.
346668 DD 5 |FORSYTH MONT POLLUTION CTL REV Forsyth M ISR I . 9,000,000 {...109.874 | .............. 9,888,660 | .......co..... 9,000,000 | ....ccceeen. 9,000,000 | ..oooovveririrn 0 0 0 0 .. 5.000 |...... 5.000 [MS...... 03/03/2010. | 05/01/2033.
359900 YP 6 |FULTON CNTY GA DEV AUTH REV Fulton Count.............ccovvviemeveonriiinciinenns | o . 9,555,200 |...103.799 ....10,379,900 ...10,000,000 9,986 0 0. 5.000 |...... 5.312 | JD....... 01/21/2011. | 06/01/2040.
373539 G5 8 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN SRRSO IO . 2,815,000 |...101.408 | ... 2,854,635 2,815,000 0 0 0. 4.000 |...... 4.000 [JD...... 05/16/2012. | 06/01/2030.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN [SOTSTTRRRTOTR BOP . 8,000,000 |{...100.133 | .............. 8,010,640 | ...ccocooo.e. 8,000,000 0 0 0. 3.850 |...... 3.850 [JD....... 02/21/2013. | 12/01/2041.
38611T AA 5 | GRAND PARKWAY TRANSPORTATION C ceevernnens | e . 12,654,700 |...108.618 ....14,033,446 ...12,920,000 .12,670,283 5,479 0 0. 5125 |..... 5.271 |AO...... 08/02/2013. | 10/01/2043.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C SRRSO U . 2,955,000 |...112.355 | ... 3,370,650 3,000,000 | .. ...2,955,936 371 0 0 ... 5.500 |...... 559 |[AO...... 07/17/2013. | 04/01/2053.
386442 TY 3 |GRAND RIVER DAM AUTH OKLA GRAND RIVER DA........c.cevuviviinriiniinns [ s 2|l AFE | 4,783,450 |..109.701 | .............. 5,485,050 | ..ooooreeene. 5,000,000 | ...ccoounes 4,811,920 5,404 0 0 5.250 |...... 5572 |JD....... 11/18/2010. | 06/01/2040.
392274 VR 4 | GREATER ORLANDO AVIATION AUTH Greater Or. s | s . 14,618,902 |...102.766 ....14,664,708 ...14,270,000 14,310,335 | o0 [ (52,044) 0 0. 5.000 |...... 4610 |AO...... 03/30/2010. | 10/01/2020.
392274 VT 0 | GREATER ORLANDO AVIATION AUTH Greater Or. SSSTTTIRTRTTIRS PR . 2,539,025 |...102.766 | ... 2,569,150 2,500,000 ..2,504,524 (5,831) 0 0. 5.000 |...... 4750 |AO...... 03/26/2010. | 10/01/2022.
403735 BR 3 |GWINNETT CNTY GA HSG AUTH Gwinnett Count...........ccccooouvvennmviinniiianiins | coneees . .30,000 |...104.037 | ...cocovvirnnnnnn 31211 | 30,000 0 0. 4.950 |...... 4.950 (MS...... 08/04/2010. | 03/01/2037.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County COM...........coovvvermmreremeereneins | s . 5,000,000 |..... 99.598 .4,979,900 | ... .5,000,000 0 0 ... 5.500 |...... 5.500 |AO...... 10/11/2007. | 10/15/2037.
43232E  BX 6 |HILLSBOROUGH CNTY FLA HSG FIN Hillsborou.............cccooevunivnnrinrivninens | covee . 8,529,964 |...104.432 ..9,096,027 | ..... .8,710,000 0 0. 4750 |...... 4918 [JJ...... [ 05/09/2006. | 01/01/2039.
442348 3V 8 |[HOUSTON AIRPORT SYSTEM Houston TX AIpOr...........ccucreeereeemeriineiis | coveees . ...1,951,160 |...104.997 2,099,940 2,000,000 0 0 5.500 |.....5.676 |JJ....... s 07/31/2009. | 07/01/2039.
442348 3W 6 |HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR [ 15,396,208 |...105.901 15,620,398 14,750,000 0 0]....5.500 12/17/2010. { 07/01/2034.
442435 2P 7 |HOUSTON TEX UTIL SYS REV Houston Tx Wate. SRR PR . 2,308,680 |...115.200 2,304,000 2,000,000 0 0. 5.000 05/08/2013. | 11/15/2038.
442435 57 2 |[HOUSTON TEX UTIL SYS REV.....coiiiririiiiiriineeiseeiisssiisseeisessissseissseis | ceveees 5,577,250 |...112.006 ..5,600,300 | ..... .5,000,000 0 0 5.000 06/13/2014. | 11/15/2039.
44244C  GT 8 |HOUSTON TEX UTIL SYS REV. 7,265,086 |...114.179 .6,742,270 | . .5,905,000 0 0]...5.000 05/19/2016. | 11/15/2035.
44244C  GY 7 |HOUSTON TEX UTIL SYS REV......cooiiiiiiiriiiieiiineiiessiisseeisssiissssssssisnies | e 3,184,860 |...101.851 ..3,055,530 | ..... .3,000,000 0 0. 4.000 03/04/2016. | 11/15/2037.
45200F  7G 8 |lliinois Fin lllinois Finance Authority....... ...4,881,150 |...116.886 ..5,844,300 5,000,000 0 0. 6.000 01/13/2011. | 10/01/2032.
45200F  KQ 1 [lllinois Fin lllinois Finance Authority ...1,550,400 |...102.884 ..1,643,260 .1,500,000 ) 0 0]....5.250 06/04/2008. | 10/01/2025.
45200F KR 9 |lllinois Fin lllinois Finance Authority....... 3,338,132 |...102.697 ..3,332,518 3,245,000 ) 0 0. 5.250 06/04/2008. | 10/01/2026.
45200F  KS 7 [lllinois Fin lllinois Finance Authority....... 3,501,946 |...102.530 3,501,400 3,415,000 ...3,432,956 (9,631) 0 0 5.250 06/04/2008. | 10/01/2027.
45200F  SX 8 |lllinais Fin lllinois Finance Authority 12,829,590 |...107.380 12,617,150 11,750,000 11,959,696 | ..o 0 [ (131,411) 0 0. 6.250 03/12/2009. | 07/01/2038.
45200F  WW 5 [lllinois Fin lllinois Finance Authority....... . ..4,474,420 |...110.983 5,105,218 4,600,000 . 2,919 0 0. 6.000 03/25/2009. | 08/15/2039.
45200F YR 4 |IL FIN AUTH RUSH UNIV MED CTRIliN0iS F..........cocoorvermiinniiiniieniinniens | ceveees . 7,407,300 |...111.695 8,377,125 7,500,000 .. 1,417,796 2,049 0 0 ... 6.625 07/10/2009. | 11/01/2039.
45202Q CD 3 |ILLINOIS FIN AUTH STUDENT HSG......ccoooviriiirinriieiiesisnssssississiinins. [ e . 15,120,216 |...111.256 | ........ 17,111,173 ...15,380,000 .15,145,980 0 0 ... 6.875 03/15/2011. | 10/01/2043.
45203H B4 3 | 1llIN0IS FiMlucvouiiiiiiiiiiiiie st | cirenes . 5,639,700 |...109.046 | .............. 5,452,300 | ...ccovvvnens 5,000,000 0 0. 5.000 08/06/2014. | 10/01/2035.
45203H  B6 8 | 1IN0 FiM..........ccveuuieerciiiceiiceeieceiiecesiseseesesese e esesssnnnens | s . 5,589,850 |...109.208 | ... .5,460,400 | ..... .5,000,000 0 0 ... 5.000 08/06/2014. | 10/01/2038.
452227  CW 9 [ILLINOIS ST SALES TAX REV.......oviiiiiiiiiniiiienisnisissieeiiesissississsiinnns | ceveees . 3,759,735 |...109.027 | ... .3,815,945 | ..... .3,500,000 | .. 0 0 5.250 12/03/2013. | 06/15/2028.
452227  EZ 0 [ILLINOIS ST SALES TAX REV.......ccociiriiiriiiiniiisniisneisnssnsisssssssssisnniens | coneees 2| AFE | s 1,706,484 |...109.027 | .............. ,700,821 | oo 1,560,000 | ....ccoooouee 1,659,017 0 0. 5.000 08/01/2014. | 06/15/2032.
452227 HA 2 |ILLINOIS ST SALES TAX REV ILLINOIS STATE ST IO . 6,224,900 |...112.330 6,178,150 | ..... .5,500,000 | .. ...5,996,021 0 0 ... 5.000 06/12/2013. | 06/15/2026.
452252 HF 9 [ILLINOIS ST TOLL HWY AUTH......ccooviiriiiiriiinriiinisssissnessessnsisniinnies | v . 2,613,225 |...108.666 | ... .2,716,650 | ... .2,500,000 | .. ..2,577,018 0 0. 5.000 |...... 4410 (JJ..... cirere62,500 07/03/2013. | 01/01/2035.
452252  HG 7 |ILLINOIS ST TOLL HWY AUTH Illinois State............ccccocoumeeereerereiienireniirans | ceveees . 12,897,055 |..111.626 | ........... 12,836,990 | ............ 11,500,000 | ........... 12,424,518 0 0 ... 5.000 |...... 3503 | oo | e 287,500 04/25/2013. | 01/01/2038.
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45470C  AA 7 | INDIANA ST FINANCE AUTHORITY INDIANA FIN.......ooiiiviiriiiniinnreiieriinns | e 2] 2FE 5,019,350 |..102.777 | ..cccooouuncee 5,138,850 | .ooocoovenenn. 5,000,000 (1,829) 0 0 ... 5.000 |...... 4.951 [JD.ccccee | 220,833 | e 250,000 |05/31/2012. | 06/01/2032.
454795 FH 3 |INDIANAHEALTH & EDL FAC FING.......ccoooiimiiiinriinciisceissssseissecsneiis | v 2| 1FE 8,113,070 |...111.355 ..7,794,850 7,000,000 (4,024) 0 0. 5.000 |...... 4.038 [MN...... 11,667 | 10/27/2016. | 11/15/2046.
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH INTERMOUNTAIN........coooirveemviremiinanes [ cvvree | oo [ oo 4 (R [ 1,713,201 |..... 99.781 | ... ..1,821,003 1,825,000 7,086 0 0. 5.000 |...... 5.506 [JJ....... ceeen.91,250 | 11/17/2000. | 07/01/2021.
462590 JJ 0 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD........oevvmriririrrirnriinniinens | coveene 2| 1FE 2,845,000 |...105.266 | .............. 2,994,818 | ..cocvornven. 2,845,000 0 0 0. 5.300 |...... 5.300 | D] 12,565 | o 150,785 | 11/10/2011. | 12/01/2023.
462590 JK 7 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD........ccooimrimmiiriniinniinis | o 2| ... 1FE 2,845,000 |...105.114 ..2,990,493 | ..... .2,845,000 0 0 0 ... 5.400 |...... 5.400 [JD....... 11/10/2011. | 12/01/2024.
462590 UM 3 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD........cccommriirierinniiinninens | e 2| 1FE 5,695,000 |...104.972 | ... .5,978,155 | ..... 5,695,000 | .. 0 0 0 ... 5.600 |...... 5.600 |JD....... o 11/10/2011. | 12/01/2026.
462590 JN 1 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD........cccoomurvimmriranniirniins | cereees 2] 1FE 2,850,000 {...104.981 | .............. 2,991,959 | oo 2,850,000 | .....cccce... 2,850,000 0 0 0. 5.700 |...... 5.700 |JD...cc.. | oo 13,538 | oo 162,450 | 11/10/2011.| 12/01/2027.
46613P L8 7 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT.......ccooooimriimeriiererirenciis [ e 2| 1FE 5,592,700 |...107.810 .5,390,500 | ..... .5,000,000 | .. ...5,299,446 (64,468) 0 0. 5.000 |...... 3471 |AO...... ...250,000 | 01/26/2012. | 10/01/2032.
46613P M6 0 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT.......cevvvirvmrimienrinnicnnies [ ceeree [ oo [ e 2| 1FE | oo 4,019,663 |...107.090 | .... ..3,871,304 | ..... .3,615,000 | .. ...3,819,800 (43,999) 0 0. 5.000 |...... 3.551 |AO...... ..45,188 | ........180,750 |01/26/2012. [ 10/01/2033.
47770V AK 6 | JOBSOHIO BEVERAGE SYSTEM JOBS OHIO BEVER.........ccoovveveriireriiricnies [ e 2] 1FE 22,685,150 |...109.739 | ............ 21,947,800 | .....ccoo... 20,000,000 | ........... 21,737,312 | oo 0 (257,046) 0 0 .. 5.000 |...... 3.388 | oo | s 500,000 | ... 1,000,000 |04/10/2013. | 01/01/2038.
478271  JG 5 |JOHNSON CITY TENN HEALTH & EDL Johnson C.........cccoocuuniicnciivciinsiieiins | oo 2| 2FE 4,474,000 |...110.020 ..4,950,900 | ..... 4,500,000 544 0 0. 6.000 |...... 6.044 JJ....... 04/05/2010. | 07/01/2038.
49126K  HR 5 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM........cccocoouvvivmniiiinniiins [ o 2] 1FE 4,859,700 |...105.152 | ... ..5,257,600 | ..... .5,000,000 1,953 0 0. 5.250 |...... 5.434 |FA....... 12/02/2011. | 08/15/2046.
495289 VL 1 |KING CNTY WASH SWR REV King County WA -..........ccocoummmuemmrrrmeniineniinene | ceree | oo [ eevierenes 2] 1FE| 7,374,750 |...107.084 | .............. 8,031,300 | .coocvevvnenne 7,500,000 2,929 0 0. 5.000 |...... 5.114 (J...... 07/29/2009. | 01/01/2039.
50943P CE 7 |LAKE CNTY OHIO Lake County OH Hospital F...........ccccoomivrerirerinriniineiiens | e ..832,185 |...106.801 ....840,000 ..833,142 708 0 0. 5.500 |...... 5.633 |FA....... 17,453 08/27/2015. | 08/15/2024.
50943P CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE..........ccooovuvmmmiimanecrnciinins | cerevs | o [ eevveeeins | e 1FE .158,512 |...105.969 | .... 169,550 ...160,000 | .. ..158,694 132 0 0. 5.500 |...... 5.633 |FA..... 3,324 08/27/2015. | 08/15/2024.
525184 EF 0 | GWINNETT CNTY GA HSG AUTH GWInnett CoUNt.........coocoervermrvereneeesenieenns | veeee [ v | cevvvieenns | eevens 1FE| s 7,701,118 {...100.283 | ...ccoouvnneee 7,611,480 | oo 7,590,000 | oo 7,690,081 | ..o 0 (1,449) 0 0. 9.258 | ...(0.048) | MS...... | ...c.... 234,869 10/18/2006. | 03/01/2037.
525184  NX 1 |WISCONSIN HSG & ECONOMIC DEV A WISCONSIN..........coouurrierreieinciisniins | s 2 27 0 ... 0.000 0 (V1 I 0 0 0. 8.848 |...... 0.000 |MS...... 01/01/2016. | 09/01/2037.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS........coimiimrriirreineeiseeissseiseseienees | covenas 2] 1FE| . 10,979,500 |..114.424 | .......... 11,442,400 | ............ 10,000,000 | .. .10,718,508 0 0 ... 5.000 |...... 3.730 [JD....... 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS LOS ANGEL..........cccoovemmmviiiniiianniins [ o 2] 1FE 6,317,605 |...113.784 | ............ 6,388,972 | ...ccoeeeene. 5,615,000 | ..occcceeen: 6,095,011 0 0. 5.000 |...... 3.500 | D | e 23,396 06/05/2013. | 06/01/2035.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A L0S ANGEL........rvvereeiceiieeieieiiienns | s 2] 1FE| . 17,902,550 |...109.592 ....19,178,600 ...17,500,000 17,664,693 0 0. 5.250 |...... 4.943 (MN.....| ... 117,396 11/16/2010. | 05/15/2033.
544495 XV 1 |LOS ANGELES CALIF DEPTWTR&P......oorriiiricsnrececeecsssiin | e 2| 1FE 7,685,230 |...111.159 7,781,130 7,000,000 ...7,495,857 0 0 ... 5.000 |...... 3570 | ddeoes | v 175,000 07/24/2014. | 07/01/2043.
544628 JJ 0 |LOS ANGELES CALIF REGL ARPTS I REGIONAL.........ccocooiriereieeeriinniienns | s 2] 1FE 2,396,678 |...105.398 2,371,455 | ... 2,250,000 2,335,507 0 (U 4.500 09/26/2012. | 01/01/2027.
544628  JK 7 |LOS ANGELES CALIF REGL ARPTS | REGIONAL... 2| 1FE 9,014,140 |...105.844 ..9,525,960 .9,000,000 0 0....5.000 12/11/2013. | 01/01/2032.
546589 SP 8 |LOUISVILLE & JEFFERSON CNTY KY LOUISVll...........covvveriieniiinniiisniicnnis | v [ | v 2] TFE| s 7,624,725 |...102.190 ..7,664,250 | ..... .7,500,000 0 0. 4.000 05/22/2013. | 05/15/2037.
546593 AE 4 |LOUISVILLE & JEFFERSON CNTY KY LOUISVlL..........cvvveorriirirerireciieceens 2] 1 9,926,100 |...105.408 ....10,540,800 0 0 ... 6.125 06/27/2008. | 02/01/2037.
549310 VC 1 |LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC 2| 5,086,200 |...110.366 ..5,518,300 .5,000,000 0 0]...5.000 11117/2011. | 11/15/2029.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR Main Stre..........ccccocouuruemumriemnvrnnniiinnns | covvi | o [ eevveneins | o 2FE| ... 10,299,700 |...118.222 0 0. 5.500 09/07/2007. | 09/15/2025.
57419P  JB 6 |MARYLAND ST CMNTY DEV ADMIN Maryland Com.........c.ccccvuvumriieniicnnivcnns | coveeae 2| 1FE 5,000,000 |...100.184 . 0 0 4.800 05/09/2007. | 09/01/2032.
57419P  JE 0 |MARYLAND ST CMNTY DEV ADMIN Maryland Com 2| 1FE 4,085,000 |...100.498 14,085,000 0 0]....4.900 05/09/2007. | 09/01/2042.
57420N  BH 3 | MARYLAND ST ECONOMIC DEV CORP Maryland E............ccccoouvvemmrvecmenrrans | cevenne 2| 2FE 2,458,850 |...107.048 | .............2,676,200 | ..... .2,500,000 0 0. 5.750 01/07/2010. | 06/01/2035.
57563R  GR 4 | MASSACHUSETTS EDL FING AUTH Massachusett.............ccccoueemrenriveiivcnes | crvenee 2| 1FE 2,225,000 {...105.783 | .............2,353,672 | ........ 2,225,000 0 0 ... 6.000 06/26/2009. | 01/01/2028.
57563R  JC 4 | MASSACHUSETTS EDL FING AUTH Massachusett ...1,595,963 |...103.887 .1,590,000 ...1,5692,188 0 0]....5.700 03/29/2010. | 01/01/2031.
575829 CG 9 |MASSACHUSETTS ST WTR POLLN ABA . .10,678,300 |...105.151 ...10,000,000 .10,664,811 0 0 ... 4.000 01/28/2016. | 02/01/2046.
575831 BK 7 |MASSACHUSETTS ST COLLEGE BLDG Massachuse.... 2| 1FE 2,845,875 |..112.319 .2,807,975 | ..... .2,500,000 0 0. 5.000 02/02/2012. | 05/01/2037.
575831 BL 5 |MASSACHUSETTS ST COLLEGE BLDG Massachuse.... e e e 2] 1FE | 4,814,528 |..111.811 | ... .4,751,968 | ..... 4,250,000 0 0. 5.000 02/02/2012. | 05/01/2043.
57583F FZ 9 |MASSACHUSETTS ST DEV FIN AGY MASSACHUSET........cccovvvmmvierinriiinni | ovrie | oo | veverrinns 2| 1FE| v 15,764,049 |..118.913 | ........... 19,472,004 | ............ 16,375,000 0 0. 5.450 02/28/2002. | 05/15/2059.
57583R S48 | MASSACHUSETTS ST DEV FIN AGY Massachuset.............ccccvueunreincinniinns | coveaee 2] 1FE 4,477,500 |...107.464 .4,835,880 | ... 14,500,000 0 0. 5.000 01/21/2010. | 09/01/2045.
57583T BW 0 |MASSACHUSETTS ST DEV FIN AGY MA DEVELOPM........cccccoovvmrimmirnrinnis | ovviee | oo | vevirniens 2| SFE| v 1,991,700 |...100.607 | ... ..2,012,140 .2,000,000 0 0. 4.875 06/12/2013. | 11/01/2027.
57583U 6R 4 | MASSACHUSETTS ST DEV FIN AGY SOOI SO 2| 2FE 5,403,000 |..104.724 | .............. 5,236,200 | .ooooovenene. 5,000,000 (8,162) 0 0. 5.000 |.....4.483 |JJ...... | ........125,000 | ........ 250,000 |04/01/2015. | 07/01/2044.
57583U CL 0 | MASSACHUSETTS ST DEV FIN AGY Massachuset..............ccccceeereeeerievereies [ covenae 2| 1FE 5,642,010 |...112.908 .6,209,940 | ... .5,500,000 | .. ..5,570,764 (14,671) 0 0 5.250 ...288,750 | 08/02/2011. | 04/01/2037.
57586E SU 6 |MASSACHUSETTS ST HEALTH & EDL Massachuse............cccc.cccuvvvumriianeis | coveees 2| 1FE 5,129,306 |...111.460 | ... 5,467,113 | ... 4,905,000 | .. ...4,997,128 (22,162) 0 0. 5.000 ......245,250 | 03/26/2010. | 10/01/2026.
57586N XX 4 | MASSACHUSETTS STHSG FIN AGY .......cosivviirriineeisnniseciiseceiienesisnesenns | cevenns 2] 1FE 5,755,000 {...100.196 | .............. 5,766,280 | ....ccocevenn. 5,755,000 | .coococeeeen. 5,755,000 | ...ooovvvirririn 0 0 0 0 ... 4250 |....4.250 |JD.......| ..........20,382 | ........ 244,588 | 03/18/2015. | 12/01/2035.
57586N XY 2 |MASSACHUSETTS STHSG FINAGY......coovrvirriiireiisnniinnnisscviisnsisnnsenns | oo 2] 1FE 3,000,000 |...100.448 | .............. 3,013,440 | ...ccooouvee. 3,000,000 | ............. 3,000,000 | ..o 0 0 0 0 | 4.350 |......4.350 |JD......| ......... 10,875 | ....... 130,500 | 03/18/2015. | 12/01/2040.
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57587A DN 5 |MASSACHUSETTS ST HSG FIN AGY FEOTSTUTTTTORPRUOTOON IR . 2| 1FE 3,980,000 |{...104.107 | .............. 4,143,459 | ...cccocoeene. 3,980,000 0 0 0. 4.300 |...... 4.300 [JD..ccces | v 14,262 | ........ 171,140 | 06/12/2014. | 12/01/2034.
57587A  DP 0 |MASSACHUSETTS ST HSG FIN AGY . . 2| 1FE 3,385,000 |...104.066 ..3,522,634 3,385,000 0 0 0. 4500 |...... 4.500 (JD...... 06/12/2014. | 12/01/2039.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY N [P I 2| 1FE| 1,928,868 |...111.042 | .... ..1,943,235 1,750,000 (4,770) 0 0. 5.000 |...... 42% [JJ....... 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY......coeuvmrirevimriiiiieinniiesinssiesisniins | voenes [P I 2| 1FE| i 1,093,510 |...110.431 | ......cc....c. 1,104,310 | .covvvrrenes 1,000,000 (1,775) 0 0. 5.000 |...... 4.415 | JJ....... 07/09/2015. | 07/01/2045.
576000 LP 6 |MASSACHUSETTS SCHOOL BUILDING Massachuse..............cccccoureeerereernnns | weveree [ v | corvrcreeni | covene 1FE 10,190,990 |...112.601 ....10,134,090 9,000,000 ..9,639,996 | ...coocvoviiiennn0 [ (121,427) 0 0. 5.000 |...... 3.378 |AO...... 05/10/2012. | 10/15/2041.
576000 PQ 0 |MASSACHUSETTS SCHOOL BUILDING Massachuse.... O 2 1FE| .. 10,825,300 |...114.104 | ............11,410,400 ...10,000,000 | .. 110,568,231 | . 20 ] (77,011) 0 0. 5.000 |...... 3.981 [MN...... o 06/13/2013. | 05/15/2038.
576047 MX 9 |MASSACHUSETTS ST WTR POLLN ABA MASSACHUS..........ccccocomumvimmmiiiians | e e | e 1FE| . 11,400,700 |...107.635 | ............ 10,763,500 | ............ 10,000,000 | .......... 10,180,909 | ..o (VN [ (107,447) 0 0. 6.000 |...... 4800 (FA....[ ... 250,000 | ........ 600,000 |04/01/2001. | 08/01/2018.
576528 DP 5 | MATAGORDA CNTY TEX NAV DIST NO MATAGORDA.........cc.ccoumvvrmmiririnnins | e . 2| 2FE 2,500,000 |...103.183 2,579,575 | ..... .2,500,000 ...2,500,000 0 0 (U 4.000 |...... 4.000 [JD....... 05/15/2013. | 06/01/2030.
586111 KU 9 |MEMPHIS-SHELBY CNTY TENN ARPT Memphis-Sh [SSSTIRRTINN PN . 2| 1FE 5,230,150 {...111.891 | ... ..5,594,550 | ..... .5,000,000 | .. ..5,091,485 |. (23,273) 0 0. 5.750 |...... 5172 |W....... - 01/22/2010. | 07/01/2022.
591745 D7 6 | METROPOLITAN ATLANTA RAPID TRA Metropoli...........cc.ooreveuireererieoraniires | e . 2] 1FE 9,664,203 |...101.979 | ............ 10,238,692 | ............ 10,040,000 | ............. 9,723,500 | ..oooveveririn (VN 11,267 0 0 .. 5.000 |...... 5283 [ | e 251,000 | ........ 502,000 |01/21/2011. | 07/01/2034.
592041 RQ 2 |METROPOLITAN GOVT NASHVILLE & Met Gov't e | . 2| 1FE 4,145,280 |...110.743 4,429,720 | ..... .4,000,000 (15,139) 0 0. 5.500 |...... 5.050 03/13/2009. | 10/01/2029.
592041 RR 0 |METROPOLITAN GOVT NASHVILLE & Met Gov't ST O . 2] 1FE 3,598,385 |...110.743 | ... ..3,876,005 | ... .3,500,000 . (10,268) 0 0. 5.500 |...... 5.150 ..48,125 03/13/2009. | 10/01/2034.
592098 J8 1 |MET GOVT NASHVILLE & DAVIDSON MET GOVT N [ESSTURR IO . 2] 1FE 7,158,786 |...108.038 | .............. 7,330,378 | covvvins 6,785,000 | .............6,939,895 | ...oceoviiiinnnnn0 | e (40,190) 0 0. 5.000 |...... 4291 [ | e 169,625 12/09/2010. | 07/01/2025.
592248 AY 4 |METROPOLITAN PIER & EXPOSITION N (@000 R [ORPORO IV 1FE | oo 4,030,747 |..... 68.230 .4,670,344 | ..... .6,845,000 0 0 ... 0.000 |...... 4.380 03/20/2014. | 06/15/2026.
59259Y M6 3 |METROPOLITAN TRANS AUTH N Y....oooiiiiiiniiciiseceieeneseseseseiseseenens | ceveees . 2| 1FE 5,138,104 |..111.848 | ... .5,452,590 | ... 4,875,000 0 0. 5.000 |...... 4.310 1,146 43,750 | 03/14/2014. | 11/15/2038.
59259Y Q8 5 |[METROPOLITAN TRANS AUTH N Y...oiiiiiiiiciieiiiisnssiseieiceississins | v . 2| 1FE 6,502,002 |..114.395 | .............. 6,915,178 | ..coevvrnven. 6,045,000 0 0. 5.000 |...... 4.051 02/21/2014. | 11/15/2031.
59259Y Q9 3 |[METROPOLITAN TRANS AUTH N Y...ooooiiriniinricncsissssccsssisins | v . 2| 1FE 4,377,432 |..113.871 .4,663,017 | ..... 4,095,000 0 0 ... 5.000 |...... 4.131 02/21/2014. | 11/15/2032.
59259Y  TX 7 |METROPOLITAN TRANS AUTH N Y....oooiiiiiiiriinciieeeiseseseneseseiseseienens | ceneees . 2] 1FE 4,399,913 |...111.646 | .... ..4,560,739 085,000 0 0. 5.000 |...... 3.940 03/12/2014. | 11/15/2030.
59250Y X2 0 [METROPOLITAN TRANS AUTH N Y...oooooiiiiiiiiniiiirisncisscesssessssssisnins | v . 2| 1FE| . 11,135,293 |...113.655 | ........... 11,365,500 0 0 5.250 |...... 3.854 07/08/2014. | 11/15/2044.
59261A  CW 5 |METROPOLITAN TRANS AUTH N Y....oooiiiiieiicrieciesesecesecessenessenens | ceveees . 2| ... 1FE| .. 11,657,600 |...112.586 ....11,258,600 0 0. 5.250 |...... 4.390 02/19/2016. | 11/15/2056.
592643 AC 4 |METROPOLITAN WASHINGTON D C AR METROPOLI........ IV IO . 2| 1FE| .. 15,706,690 |...108.015 ...15,932,213 0 0. 5.000 |...... 3.788 08/23/2013. | 10/01/2039.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR . . 2| ... 2FE 2,734,416 |...109.842 ..2,800,971 0 0. 0.000 |...... 3.720 01/05/2015. | 10/01/2044.
592646 3U 5 |METROPOLITAN WASHINGTON D C AR Metropoli . 2| 1FE 5,522,800 |...112.199 ..5,609,950 | . 0 0....5.000 06/06/2012. | 10/01/2029.
592646 3W 1 | METROPOLITAN WASHINGTON D C AR Metropoli.... B 2] TFE| 4,689,045 |...111.613 ..5,022,585 | ..... 14,500,000 0 0. 5.000 06/28/2013. | 10/01/2031.
592646 5M 1 | METROPOLITAN WASHINGTON D C AR 2| 1FE 2,342,621 |...110.567 ..2,537,513 2,295,000 0 0 5.000 07/17/2013. | 10/01/2033.
592646 5N 9 | METROPOLITAN WASHINGTON D C AR Metropoli 2| 1FE 2,048,100 |...109.275 ..2,185,500 | . .2,000,000 0 0]...5.000 06/28/2013. | 10/01/2038.
592646 6T 5 | METROPOLITAN WASHINGTON D C AR 2| e 1FE 2,274,760 |...113.193 ..2,263,860 | ..... .2,000,000 0 0. 5.000 05/30/2014. | 10/01/2029.
592646 6U 2 |METROPOLITAN WASHINGTON D C AR 2| 1FE 2,259,980 |...113.569 .2,271,380 | ..... .2,000,000 0 0 5.000 05/30/2014. | 10/01/2030.
592646 B4 4 |METROPOLITAN WASHINGTON D C AR Metropoli . 2| 1FE 3,904,920 |...105.743 4,229,720 | . 14,000,000 0 0]....5.250 06/13/2008. | 10/01/2027.
592646 V9 1 |METROPOLITAN WASHINGTON D C AR Metropoli.... B 2] 1FE| i 7,765,725 |...111.729 8,379,675 | ..... 7,500,000 | ............7,612,034 | ..oocoiiiiiiiicnan0 | e (26,880) 0 0. 5.000 07/21/2010. | 10/01/2024.
592646 XC 2 |METROPOLITAN WASHINGTON D C AR Metropoali.... 2| 1FE 3,165,470 |...102.883 ..3,168,796 | ..... .3,080,000 | ............3,090,049 | ....cccoeorirrnnn0 | o (12,972) 0 0. 5.000 05/25/2010. | 10/01/2025.
592646 XF 5 | METROPOLITAN WASHINGTON D C AR Metropoli . 2] 1FE 2,423,925 |...102.320 ..2,486,376 .2,430,000 0 0....5.000 05/20/2010. | 10/01/2032.
59333P C5 5 |MIAMI DADE CNTY FL AVIATION RE MIAMI DAD [ I 2| 1FE| oo 16,443,350 |...109.760 ....16,464,000 ...15,000,000 0 0 ... 5.000 11/26/2013. | 10/01/2030.
59333P L5 5 |MIAMIDADE CNTY FLAVIATION RE........cccoovimriiiniiieiiisnissnisssiissniinns | ceveees . 2| 1FE 4,482,720 |...109.053 .4,362,120 | ..... 14,000,000 0 0. 5.000 03/16/2015. | 10/01/2035.
59333P  R7 5 |MIAMIDADE CNTY FL AVIATION RE.........ccoooummiiimmiriinniiseniissneiseneiseneieens | ceveees . 2| 1FE 3,202,860 |...109.056 | ... 3,271,680 | ..... .3,000,000 0 0. 5.000 06/10/2015. | 10/01/2038.
59333P  TW 8 |MIAMI DADE CNTY FL AVIATION RE MIAMI DAD..........cocccmiveiriniiiinniieninnins | coveene [P I 2| 1FE| oo 1,981,681 |...106.882 | .............. 2,030,758 | ..ovvernne 1,900,000 0 0. 5.500 08/10/2011. | 10/01/2026.
59333P YK 8 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad...........ccccovsruiriinrinniinniinnins | o . 2] 1FE 6,945,892 |...112.445 7,814,928 | ... 6,950,000 0 0. 5.500 01/19/2010. | 10/01/2041.
59333P YL 6 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad...........ccccovmiuniviniiniiiiciiinnins | o . 2| 1FE 6,599,108 |...110.276 | .... .7,416,061 | ..... .6,725,000 | .. 0 0. 5.375 02/09/2010. | 10/01/2041.
593791  FX 9 |MIAMI UNIV OHIO MIAMI UNIVERSITY OHIO . I I . 2| 1FE 2,077,720 |...110.396 | ........ccccee 2,207,920 | oo 2,000,000 | ....ccccoe... 2,041,485 0 0. 5.000 11/17/2011. | 09/01/2036.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI.......covvviiriiireiiireiieneeieeseiseneieeneies | cereees . 2| 1FE 1,771,056 |...110.724 1,771,584 1,600,000 ..1,731,253 0 0 ... 5.000 02/12/2015. | 12/01/2034.
59447 7Z 8 |MICHIGAN STATE FINANCE AUTHORL........coovviimiiiimriinniieneisnnissniisniies | v . 2] 1FE 2,858,596 |...108.820 | ... .2,829,320 | ..... .2,600,000 | .. ...2,798,596 0 0. 5.000 02/12/2015. | 12/01/2038.
59465H RZ 1 |MICHIGAN ST HOSP FIN AUTH......oooiiiiiirriieiiieniesciesneeeseieeseescseenees | oo . 2] 1FE 5,784,800 |..115.811 | cccoovvennce 5,790,550 | .cooooveeenn. 5,000,000 | ....cccoooe.. 5,663,702 0 0. 5.000 03/06/2015. | 11/15/2032.
594712 SL 6 | MICHIGAN ST UNIV REV Board of TrUStees 0..........ccccuveevirrirnniinnisciiieiirenins [ e . 2| 1FE 3,488,520 |...111.802 | .............. 3,354,060 | .............. 3,000,000 | ............. 3,332,967 0 0 ... 5.000 05/01/2013. | 08/15/2041.
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594712 SS 1 |MICHIGAN ST UNIV REV Board of TrUStEES O...........ccvueurveerrrieerieeneineiiens | v [ v | cerevire 2| TFE| 4,666,640 |..113.178 | .............. 4,527,120 | oo 4,000,000 | ............. 4,454,079 | coovvvericrennn0 | (60,908) 0 0 ... 5.000 |...... 3.091 [FA.....| e 75,556 | ........ 200,000 |05/01/2013. | 08/15/2038.
60637A  FE 7 |MISSOURI ST HEALTH&EDL FACS AU.......oooovrviimrinnisnniisneisnsissniisnnns | coveien | oo [ erviineni | 1FE .10,472,800 |...108.821 ....10,882,100 ...10,000,000 10,357,124 (42,701) 0 0. 5.000 |...... 4402 (JJ...... 03/07/2014. | 01/01/2044.
613692 AB 8 | MONTGOMERY CNTY TEX HEALTH FAC Montgomer... ] e 1FE ...3,438,420 | ..... 84.455 | ... 5,067,300 6,000,000 | .. ..4,572,074 0 0 .. 0.000 |...... 4.200 [N/A..... 02/18/2010. | 07/15/2023.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT......c.oeiuiriiriiiinnierienisrisnsissiiens | eveene 2| 1FE 4,598,440 |..111.043 | .........c..n. 4441720 | .o 4,000,000 | ...ccoornees 4,596,270 0 0. 5.000 |...... 4.084 | JJ....... 10/19/2016. | 01/01/2046.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC...........ccoovvvvmiirirriricnis | e 2] 1FE 4,351,268 |...109.087 .4,183,486 3,835,000 0 0 ... 5.000 |...... 3.381 | W....... 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT......c.cocooiiiiniiniinniiciienissiieneinsiiens | oo 2| 1FE 2,032,234 |..111.102 | .... ..2,149,824 1,935,000 | .. 0 0. 5.000 |...... 4.261 [JJ....... 11/05/2013. | 01/01/2032.
63968A VY 8 |NEBRASKA PUBLIC POWER DISTRICT.......ccooooiiriiiriiriisneiesnisseissniies | ceneees 2| 1FE 2,041,182 |..111.627 | .cccoovvunnne 2,176,727 | oo 1,950,000 | ............. 2,009,820 0 0. 5.000 |...... 4311 (... 11/05/2013. | 01/01/2033.
63968A VZ 5 |NEBRASKA PUBLIC POWER DISTRICT.......ccooooiriiieriiiemeiereeiresneisennieeneins | ceveees 2] 1FE 4,268,379 |...111.221 ..4,560,061 4,100,000 ..4,210,573 0 0. 5.000 |...... 4.393 [JJ....... 11/05/2013. | 01/01/2034.
63968A  XJ 9 |NEBRASKA PUBLIC POWER DISTRICT......c.oevuririiriniinnirerienissisniissiiens | eveees 2| 1FE 2,167,560 |...107.746 | .... .2,154,920 | ..... .2,000,000 | .. ..2,116,754 0 0. 5.000 |...... 3.710 | Jd....... 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT.......ccooooiiriiireiiimeeeneiiresneiseeiiesneies | ceveees 2] 1FE 1,080,380 |...109.290 | .......c...... 1,092,900 | ....ccccoueuee 1,000,000 | .....ccc..eec 1,056,040 0 0. 5.000 |...... 3.760 |J.oceee | 0ernnnn25,000 | . 50,000 |06/12/2014. [ 01/01/2038.
63968A XM 2 |NEBRASKA PUBLIC POWER DISTRICT......c..ccooiiiiniirinniiciienissieneissiiens | v 2| 1FE 1,079,020 |...109.246 ..1,092,460 1,000,000 | .. 0 0. 5.000 |...... 3.780 [JJ....... .50,000 | 06/12/2014.| 01/01/2039.
64542R  AX 9 |NEW HOPE CULTURAL ED FACS FIN........ccoorviimiiimiiineieneisseisseiieneiens [ o 2] . 2FE 1,058,850 |...104.949 | .... ..1,049,490 1,000,000 | .. ..1,046,312 0 0. 5.000 |...... 4.251 |AO...... . .50,000 | 07/30/2014. | 04/01/2046.
64542R  AY 7 |NEW HOPE CULTURAL ED FACS FIN........oiiiiiiirieiereeiereiieneiieneeieseieenesens [ cevinas 2] 1FE| o 10,570,700 |...108.680 | ............ 10,868,000 | ............ 10,000,000 | ........... 10,443,678 0 0. 5.000 |...... 4281 |AO...... | ceoeeee. 125,000 | ........ 500,000 |06/10/2014. | 04/01/2046.
64542R  DJ 7 |NEW HOPE CULTURAL ED FACS FIN.......ccoviriririniinniienienissiseiissiinenes | crves 2| 2FE| oo 10,156,200 |...103.352 ....10,335,200 ...10,000,000 .10,152,831 0 0. 5.000 |...... 4.903 | JJ....... 07/16/2015. | 07/01/2047.
64577B HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN.........ccoooirveemieiniriineiieneeeneeens | ceveees 2| 2FE 2,382,525 |...102.012 | ... 2,295,270 2,250,000 | .. ..2,378,077 0 0. 5.000 |...... 4617 [J....... 04/23/2015. | 01/01/2048.
645780 EP 8 |NEW JERSEY ECONOMIC DEVELOPMEN New Jerse...........cccccovvunmicnniinens [ v 2| 1FE 9,969,300 |...102.796 | ............ 10,279,600 | ............ 10,000,000 | ............. 9,981,364 0 0. 4.875 |..... 4.901 |MN...... 07/17/2007. | 11/01/2025.
645780 EX 1 |NEW JERSEY ECONOMIC DEVELOPMEN New Jerse............c.cccouuwvmmeviinniis | e 2] 1FE 4,300,000 |...108.593 .4,669,499 | ..... 14,300,000 0 0 0. 5.700 |...... 5.700 |AO...... 10/14/2009. | 10/01/2039.
645780 FB 8 |NEW JERSEY ECONOMIC DEVELOPMEN New JErse..........cccccourewrmrerermnris | woreees 2| 1FE 3,250,000 |...105.803 | ... ..3,438,598 | ... .3,250,000 0 0 0 ... 5.600 |...... 5.600 [MN...... 06/30/2010. | 11/01/2034.
645780 FC 6 |NEW JERSEY ECONOMIC DEVELOPMEN New Jerse............c.cccuvvuiummiiinniis | i 2] 1FE 1,000,000 |...108.729 | ............. 1,087,290 | ....ocovvveees 1,000,000 0 0 0. 5.100 |...... 5.100 | JD....... 06/30/2010. | 06/01/2023.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl.......ccooiviiiriiirieinceiieceiisneeseneissneins | s 2| ... 1FE 4,202,840 |...100.408 .4,016,320 | ..... 14,000,000 (3,065) 0 (U 4.000 |...... 3.381 | W....... 10/21/2016. | 07/01/2032.
645790 FP 6 |NEW JERSEY HEALTH CARE FACS Fl... (SOOI BN 2| 1FE 4,152,640 |..... 99.715 ..3,988,600 | ..... 4,000,000 (2,333) 0 0. 4.000 |...... 3.531 (M. 10/21/2016. | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACS Fl.......ccooiiiiiiiireiiereiieceiisneiseneiseneins | s 2] 1FE 5,693,750 |...108.159 | ..............5,407,950 | ..... .5,000,000 (3,301) 0 0 ... 5.000 |.....4.064 |JJ....... 10/21/2016. | 07/01/2043.
646080 HH 7 |NEW JERSEY ST HIGHER ED ASSIST New Jerse. . 2| 1FE 9,720,000 |...104.457 .9,720,000 0 0 0]...6.125 08/01/2008. | 06/01/2030.
646108 SR 2 |[NEW JERSEY STHSG & MTG FIN AG........coooimviireiinrieneiisnsisneissniiennies | s [ or | ceveieins 2] TFE| 1,000,000 |..... 91.297 0 0 0. 3.750 04/29/2016. | 11/01/2045.
646139  3E 3 |NEW JERSEY ST TURNPIKE AUTHORI NeW JErse..........ccovvveemreeerniiianiiies | e 2] 1FE 3,027,123 |...113.340 (39,748) 0 0 5.000 04/30/2013. | 01/01/2031.
646139 3H 6 |NEW JERSEY ST TURNPIKE AUTHORI New Jerse.... 2| 1FE 10,935,400 |...109.734 10,973,400 10,000,000 .(95,571) 0 0|....5.000 03/21/2013. | 01/01/2038.
646139  3M 5 |NEW JERSEY ST TURNPIKE AUTHORI........ccoooiiiiiiniiinniiinnicsnisssiisniins | s 2| 1FE 6,648,900 |...112.961 6,777,660 6,000,000 . (70,874) 0 0. 5.000 11/21/2013. | 01/01/2025.
646139 4N 2 |NEW JERSEY ST TURNPIKE AUTHORI NEW JErSe..........cooouveemrrierciiiiriiins | e 2| 1FE 5,703,850 |...109.922 ..5,496,100 5,000,000 | ...ccc.....5,464,717 | o0 [ s (69,008) 0 0 5.000 05/03/2013. | 01/01/2034.
647200 SF 2 |NEW MEXICO MTG FIN AUTH New Mexico Mortg 2| 1FE 998,719 |...100.527 ..1,010,296 .1,005,000 0 0]...5.000 06/08/2007. | 07/01/2038.
647200 TK 0 |NEW MEXICO MTG FIN AUTH New MexXico MOMg.............covvveerveeaerrieniriienis | o 2] 1FE 1,211,436 |...100.534 .1,226,515 1,220,000 0 0. 5.125 08/03/2007. | 01/01/2039.
649519  BR 5 |NY Liberty Divpt NY LIBERTY DEVELOPMENT.........ccocvmvinrierierirerininisnines [ oo 2| 1FE 27,825,900 |...107.453 ....30,086,840 ...28,000,000 0 0. 5.000 11117/2011. | 11/15/2044.
64966T AY 0 |[NEWYORKNY CITY HSG DEV CORP New York . 2| ... 1FE 1,000,000 |...100.093 ..1,000,930 .1,000,000 0 0]...4.750 03/28/2007. | 01/15/2039.
649670 LF 1 |NEW YORKN Y CITY EDL CONSTR F New YOrk........ccccoevuruinnienciinniicinnis [ eoverie | o [ eoveiins 2| 1FE| o 9,083,433 |...114.756 ...10,723,948 9,345,000 0 0 ... 5.750 01/14/2011. | 04/01/2041.
64970H DU 5 |[NEW YORKN Y CITY HSG DEV CORP New YOrK.........cccovvvmmvieinniisaniinniis [ o 2| 1FE 2,500,000 |...104.679 .2,616,975 | ..... .2,500,000 0 0. 4.500 09/11/2009. | 09/15/2025.
64970H EU 4 |[NEW YORKN Y CITY HSG DEV CORP...... SSSTUTTUTTRTORIEN IOV 2] 1FE 7,379,006 |...102.139 | ... LTAT1,468 | ... .7,315,000 0 0 .. 3.700 01/07/2015. | 11/15/2034.
64971M 70 5 |NEW YORK CITY TRANSITIONAL FIN NEW YOrK.......ccovvveererivrnrinnierenieniies | overee | oo | vevernenns 2| 1FE| v 10,242,200 |...114.518 | ........... 11,451,800 | ..ccvveneee 10,000,000 0 0. 5.500 01/13/2011. | 11/01/2035.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN New YOrK........cccoovuurvenminniinnicniinnis [ s 2] 1FE 2,706,225 |...112.650 .2,816,250 | ... .2,500,000 0 0. 5.000 06/13/2013. | 05/01/2038.
64971W  GL 8 |[NEW YORK CITY TRANSITIONAL FIN.....ccooriiirieriiininniseiisisenssiiisninns | cevi 2| 1FE 8,883,840 |...113.949 9,115,920 | ..... .8,000,000 | .. 0 0. 5.000 . 07/17/2014. | 08/01/2038.
64972B  J3 0 |NYC HDC MULTI-FAMILY HOUSING R NEW YORK.........cccovvvimriimriiinriiiinns | ceneees 2| 1FE 5,000,000 |..... 99.337 | oo ,966,850 | .............. 5,000,000 | ....cccco.... 5,000,000 0 0. 4.000 |...... 4.000 [MN.....| ........33,333 | ....... 200,000 |02/22/2013. | 05/01/2044.
64972C LJ 0 |NYC HDC MULTI-FAMILY HOUSING R......coooiviriieriiieniiiseneiisessiseseieenens | cevinas 2| 1FE 3,500,000 |...102.289 ..3,580,115 | ..... .3,500,000 ...3,500,000 0 0. 4250 |...... 4250 [MN...... ...148,750 | 06/18/2015. | 11/01/2045.
64972F  5C 6 |NEW YORK CITY MUNICIPAL WATER NYC MUNICI.........oooomveerriinniinniiinns | e 2| 1FE 5,371,350 |...116.539 | ... .5,826,950 | ..... .5,000,000 | .. ...5,202,963 0 0 5.250 |...... 4.331 [JD....... ...262,500 | 11/16/2011. | 06/15/2044.
64972F 5D 4 |NEW YORK CITY MUNICIPAL WATER New YOrk C..........cccocvmveemmreeiemeiraciins | coveees 2] 1FE 9,769,260 |...111.155 | ............ 10,003,950 | .......ccc.... 9,000,000 | ............. 9,423,662 0 0 ... 5.000 |...... 3.944 Do | o 20,000 | ........ 450,000 | 04/02/2012. | 06/15/2045.
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64972G BX 1 |NEW YORK CITY MUNICIPAL WATER.........coovuemiieiriiiniisnseiesenieseeisssiins | e . 2| 1FE 5,597,200 {...112.255 | .....ooccccee 5,612,750 | coooovvrenenne 5,000,000 ) 0 0 ... 5.000 |...... 3430 [JD.cccces | v 111 | 250,000 |07/18/2014. | 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER.........cooooimmiiimmiinnisnsiisnnisseisnnins | e . 2] 1FE 5,354,500 |...112.550 .5,627,500 | ... .5,000,000 ) 0 0. 5.000 |...... 4141 |JD....... 03/26/2014. | 06/15/2039.
64972H SX 1 |NEW YORK TFA BUILDING AID BOND NEW YORK [SSSTURTRRRIN IO . 2| 1FE 5,276,350 |...112.832 | ... .5,641,600 | ..... .5,000,000 ) 0 0. 5.000 |...... 4291 [J....... 12/07/2011. | 07/15/2033.
64972H SY 9 |NEW YORK TFA BUILDING AID BOND NEW YORK (SRR O . 2| 1FE 5,349,400 |..111.716 | .cocovvnnee 5,585,800 | ...coovuve. 5,000,000 ) 0 0 5.250 |...... 4.351 | dd....... 12/07/2011. | 07/15/2037.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO NeW YOrK.........cccovveereiareeinniiiceies | e [ [ 2] 1FE| . 14,258,325 |...108.866 ...14,424,745 ...13,250,000 13,565,404 | ...ooovvveiceennn 0 [ (133,454) 0 0 ... 5.750 |...... 4.600 [MS...... 03/16/2011. | 03/15/2036.
649903 CK 5 |NEW YORK STATE DORMITORY AUTH New YOrk S........c.cccconviunnionnicnnionns [ e . 2| 1FE 3,706,384 |...100.000 | ... 4,400,000 4,400,000 | .. 14,050,256 | ....ovoerrirenienn0 [ 12,113 0 0. 4.650 |...... 5.367 |JJ....... 02/09/2010. | 07/01/2039.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV New YOrk S..........cccocoimuriemumeivaniiiannns | s . 2| 1FE 2,814,925 | 111272 | cccovveneee 2,781,800 | .o 2,500,000 | ............. 2,684,718 | ..o 0 [ (29,949) 0 0. 5.000 |...... 3511 | ... 05/04/2012. | 07/01/2037.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV JESTOTTORROR OO [ [ 2] 1FE| . 10,422,355 |...102.390 9,727,050 | ..... .9,500,000 10,406,902 | ....oovvvvervicrenn0 [ i (15,453) 0 (U 4.000 |...... 3.372 [J....... 06/02/2016. | 07/01/2039.
64990E QT 7 [NEW YORK ST DORM AUTH ST PERSO........... ceeverensenes | s . 2| 1FE 9,069,600 |...117.010 ..9,360,800 . ..8,826,954 | ....ccoovvicireennn0 | e (100,057) 0 0. 5.000 |...... 3.371 |MS..o.| v 117,778 00,000 |06/25/2014. | 03/15/2032.
64990E  YZ 4 |NEW YORK ST DORM AUTH ST PERSO........... RESUTTRRN PRN . 2] 1FE 1,627,830 |...106.197 | ..............1,692,955 | ..............1,500,000 | ............ 1,605,986 | ....cooovvverrcrac0 | o (11,249) 0 0 .. 4.000 |...... 3.021 |MS...... 01/08/2015. | 03/15/2032.
650116 AH 9 |NEW YORK TRANSN DEV CORP.........cccoovmriviiinrinns . 2| 2FE 534,160 |...103.096 533,104 (1,056) 0 0 ... 4.000 |...... 3.410 | J....... 05/18/2016. | 07/01/2031.
650116 AQ 9 |NEW YORK TRANSN DEV CORP........cccoovvimmrrirnrianns e [P 2] . 2FE| ... 13,452,773 |..104.376 | .... . .13,446,055 (6,718) 0 0. 5.000 |...... 4.605 [JJ....... 318,750 | 12/01/2016. | 07/01/2041.
66285W  GT 7 |NORTH TEXAS TOLLWAY AUTHORITY NORTH TX T...ccccoooovrviinnriianiiienins | e . 2] 1FE| o 11,233,064 |..115.237 | ........... 11,644,699 | ...........10,105,000 | ........... 10,772,930 | oovvervvierreeenn0 | e (128,385) 0 0. 5.500 |...... 3.934 (MS....| .. 185,258 | ........ 555,775 | 03/19/2014. | 09/01/2041.
66285W HG 4 |NORTH TEXAS TOLLWAY AUTHORITY et | s . 2| 1FE| .. 13,239,750 |...106.026 ....15,903,900 14,971,720 | .ocoovcververrennnd0 | 709,827 0 0. 0.000 |...... 4.899 |MS...... 05/20/2014. | 09/01/2045.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY North TeXa..........ccccceemrvemmreememienans | covenas . 2| 1FE| .. 19,221,300 |...112.701 | ............20,286,180 . . 18,641,285 | ....coovvvvereerann0 | e (122,497) 0 0 ... 5.000 |...... 4.152 |MS...... <.......300,000 00,000 | 11/03/2011. | 09/01/2030.
66285W MB 9 | NORTH TEXAS TOLLWAY AUTHORITY et | s [P IFURTRON IO 1] 4,431,146 |..104.738 | ............4,592,761 | .............4,385,000 | ............. 4,423,906 (3,718) 0 0. 6.000 |...... 5.859 [ | v 131,550 12/03/2014. | 01/01/2025.
66285W MH 6 | NORTH TEXAS TOLLWAY AUTHORITY et | s . 2] 1FE 621,472 |...104.116 617,237 (2,116) 0 0. 6.000 |...... 5.621 | JJ....... 12/03/2014. | 01/01/2025.
66285W NL 6 | NORTH TEXAS TOLLWAY AUTHORITY SOOI IOV . 2] 1FE 5,589,700 |...112.054 | ... . ..5,500,609 | ...cvveriirenncnn0 [ s (53,236) 0 0 ... 5.000 |...... 3.551 [JJ....... .125,000 04/09/2015. | 01/01/2034.
66285W NM 4 | NORTH TEXAS TOLLWAY AUTHORITY SN IO . 2] 1FE 3,346,020 |...111.348 | .............3,340,440 | .............3,000,000 | ............. 3,293,805 | ...cccovvcvenriiennn0 [ s (31,201) 0 0. 5.000 |...... 3.581 | ... 04/09/2015. | 01/01/2035.
67886M EQ 8 | OKLAHOMA HSG FIN AGY Oklahoma Housing Fi SRS IO . 2] 1FE 875,000 |...100.212 875,000 0 0 0 ... 5.200 |...... 5.200 06/14/2007. | 09/01/2038.
68275M  AA 4 | ONONDAGA CNTY N Y INDL DEV AGY ONONDAGA.........cccccovrvmrimeriiisniicnns [ e [P PPN IOV 1FE| oo 12,882,420 |...120.871 2,417,655 | a0 [ s (47,198) 0 0 ... 5.750 |...... 5.162 10/07/2003. | 03/01/2024.
686507 BQ 6 | ORLANDO FLA UTILS COMMN ORLANDO FL UTILL.....cooovvvreiicinriinrieniinns [ e | o [eieiienn2 | s 1FE .11,549,340 |...108.566 ....11,942,260 11,169,660 | o0 [ s (70,329) 0 0 . 5.250 11/30/2010. | 10/01/2039.
708692 AH 1 |PENNSYLVANIA ECONOMIC DEV FIN Pennsylvan.... e [ . ...5,664,608 |...121.813 .6,760,622 | . (3,734) 0 0]...5.375 08/03/2004. | 03/01/2031.
708796 EU 7 | PENNSYLVANIA HSG FIN AGY Pennsylvania Ho . B I . 2] 1FE 4,704,550 |...100.166 ..5,008,300 | ..... 5,000,000 | ............4,826,438 | .....cc.ccoceeien0 | v 15,790 0 0. 4.600 07/10/2007. | 10/01/2027.
70917R  2H 7 | PENNSYLVANIA HIGHER EDUCATION PA HIGHER (ST U . 2] . 2FE 2,523,852 |...109.807 22,778,117 | ... .2,530,000 309 0 0 6.000 07/13/2011. | 10/01/2031.
70917R  2J 3 | PENNSYLVANIA HIGHER EDUCATION PA HIGHER IR 2] 2FE 5,982,780 |...109.958 ..6,597,480 .6,000,000 340 0 0...6.250 07/13/2011. | 10/01/2043.
70917S AW 3 |PENNSYLVANIA HIGHER EDUCATION. JESTOTSURRRRON PR . 2] 1FE 5,440,800 |..111.721 | ..............5,586,050 | ..... 15,000,000 | ...........5,317,150 | o0 | i (53,975) 0 0 ... 5.000 08/20/2014. | 04/01/2042.
70917S  DC 4 |PENNSYLVANIA HIGHER EDUCATION. [ESTSTIIRRTTN PN . 2] 2FE 4,847,240 |...102.701 .5,350,722 | ..... 5,210,000 5,242 0 0 5.000 07/29/2013. | 10/01/2044.
709223 2Q 3 | PENNSYLVANIA ST TURNPIKE COMMI Pennsylva 2| 1FE 5,776,800 |...108.248 .5,412,400 | . .5,000,000 .(71,909) 0 0 |...5.000 07/18/2012. | 12/01/2032.
709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI Pennsylva.... I I . 2| 1FE 5,659,300 |...112.098 .5,604,900 | ..... .5,000,000 (60,797) 0 0. 5.000 07/18/2012. | 12/01/2037.
709223 XW 6 | PENNSYLVANIA ST TURNPIKE COMMI Pennsylva...........cccevveevererernriennninns [ e [P I 2| 1FE| oo 4,622,870 |..115.210 ..8,064,700 | ..... .7,000,000 396,716 0 0 ... 0.000 04/08/2010. | 12/01/2038.
709224 CR 8 | PENNSYLVANIA ST TURNPIKE COMMI . e 2| ... 1FE 7,204,041 |...110.372 1,411,480 | . 16,715,000 (40,112) 0 0....5.000 04/02/2014. | 12/01/2034.
717794 AL 5 | PHILADELPHIA AUTHORITY FOR IND.......ccooviiiiiniiniinniiciississiceiiesienins [ e . 2| 1FE 5,424,600 |...109.117 ..5,455,850 | ... .5,000,000 . (11,357) 0 0. 5.000 06/24/2015. | 04/01/2040.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND........coovviimiiiniiineieneieneississniins | s . 2| 1FE 2,376,553 |...112.918 ..2,422,091 2,145,000 | .............2,346,199 | o0 [ e (20,574) 0 0. 5.000 06/24/2015. | 04/01/2033.
717817  KF 6 | PHILADELPHIA ARPT SYS Philadelphia PA Ai.... ST IO . 2] 1FE 6,128,502 |...100.948 | ... ..6,233,539 6,175,000 2,239 0 0 .. 5.000 08/29/2007. | 06/15/2027.
717817 KY 5 | PHILADELPHIA ARPT SYS Philadelphia PA - ST PN . 2| 1FE 4,531,680 |..101.145 | ............. 4,551,525 | ..o 4,500,000 (3,857) 0 0 ... 5.000 08/30/2007. | 06/15/2025.
717817 PW 4 | PHILADELPHIA ARPT SYS.......oiiiiiieiinmeiienesissesissesisssssessseessssesesssesssens | s . 2] 1FE 5,173,100 |...108.082 .5,404,100 | ..... .5,000,000 0 0 ... 5.250 01/08/2014. | 06/15/2028.
717817 QP 8 | PHILADELPHIA ARPT SYS Philadelphia PA Ai.... SOOI IO . 2| 1FE 4,612,905 |...109.158 | ... .4,912,110 14,500,000 0 0. 5.000 |...... 4.670 ..10,000 | ........ 12/09/2011. | 06/15/2027.
71884W  BG 5 | PHOENIX AZ Phoenix Civic Improvement Cor............ccc.couruinricinmicnsnicisniii [ covenae e | e 1FE| . 11,985,450 |..124.482 | ........... 18,672,300 | ............ 15,000,000 0 0. 5.500 |...... 5149 | | s 412,500 | ........ 825,000 |01/28/2008. | 07/01/2042.
71884W  BH 3 | PHOENIX AZ Phoenix Civic Improvement COr.............cc..oueveerveereeneneeoneneines | covenas e | e 1FE| .. ...3,554,311 |...129.584 .5,760,009 | ..... 4,445,000 | .. ..4,674,278 0 0 ... 5.500 |...... 5.149 (o | e 122,238 | ........244,475 | 01/28/2008. | 07/01/2043.
71884W  CP 4 | PHOENIX AZ Phoenix Civic Improvement COr............ccc.courvinreennnecnnniiisniins [ covenas [P (U I 1FE| .. ...6,940,880 |...123.319 | ... .9,865,520 | ... .8,000,000 | .. ...8,385,000 | . 0 0. 5.500 |...... 5100 | | o 220,000 | ........440,000 | 09/03/2009. | 07/01/2034.
71884W  CT 6 | PHOENIX AZ PHOENIX CIVIC IMPROVEMENT COR........coovvvienrinrvireneranns [ e e | e 1FE| 6,264,000 |...125.246 | .............. 6,262,300 | ..oocoovevene. 5,000,000 | ....ccccooe.. 6,209,725 | ...oovvverin 0 0 0 0 ... 5.500 |...... 4.021 [ | e 137,500 | ........ 275,000 |04/18/2013. | 07/01/2042.
73358W  FH 2 |PORT AUTHORITY OF NEW YORK&NEW Port Auth..........cccvvrveenreeernniirnennins | covenne ] 2] 1FE| . 10,668,470 |...106.646 | ............ 11,037,861 | ccovvornes 10,350,000 | ......ouce. 10,521,543 | covvooiiri (VI [ (31,404) 0 0 ... 5.000 |...... 4.610 [AO...... | coeeee. 109,250 | ........ 517,500 | 10/26/2011. | 10/15/2033.
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735240 G311 |PORT OF PORTLAND.......coooiuiiiiiiiiiceiieceiieceieesessesessecessesessesesesesiesenins | oo 2| 1FE 2,232,500 {...109.276 | .............. 2,185,520 | .oooverinenne 2,000,000 | ...ococeeen. 2,193,618 | coovvvvericieenn0 [ s (22,195) 0 0 ... 5.000 |...... 3.520 (U | v 50,000 | ........ 100,000 | 03/17/2015. | 07/01/2039.
735240 G4 9 |PORT OF PORTLAND 2| 1FE 3,587,830 |...108.157 3,450,208 3,190,000 23521778 | 0 | (38,205) 0 0. 5.000 |...... 3.416 | JJ....... 04/02/2015. | 07/01/2044.
735240  J7 9 |PORT OF PORTLAND.......coooiiiiiiriiiereiiseceiiesesiesesseseseesesiesesesssesesesesssenesens | venee | or | cerevinnes 2] 1FE| o 12,081,222 |..114.423 | ............12,054,463 ...10,535,000 | .. 1,851,817 | a0 [ (132,183) 0 0. 5.000 |...... 3.301 [JJ....... 03/06/2015. | 07/01/2038.
735389 QP 6 | SEATTLE WASHINGTON PORT OF Port Of Seatt..........cccouvunmrinriiveriiniinrins [ v 2| 1FE 1,572,855 |...109.656 | .............. 1,644,840 | .............1,500,000 | ............. 1,538,727 (7,349) 0 0. 5.000 |...... 4.382 |MS...... 12/01/2011. | 09/01/2026.
74444Y AV 6 |PUBLIC FINANCE AUTHORITY......ccooiiiiriimrimeriineinsneeesseissseissessssssessenees | ceveees 2] 1FE 22,995,000 |...110.373 ....22,074,600 22,917,109 | o0 [ s (77,891) 0 0 ... 5.000 |..... 4.002 [MS...... 01/08/2016. | 03/01/2041.
759136 RY 2 |REGIONAL TRANSN DIST COLO REGIONAL TRANS........coovvumiinriicriinniens [ oo | e | s 1FE| oo 12,401,600 |...121.440 | ............12,144,000 . 11,975,086 | ...ooooovvvrerrcrann0 | e (123,571) 0 0. 5.000 |...... 3.120 [MN...... o 05/22/2013. | 11/01/2029.
759136 SB 1 |REGIONAL TRANSN DIST COLO REGIONAL TRANS..........coovvveimviiemiiinnins | wvenne [ or | cevvviennne [ e TFE| 9,382,008 |...119.382 | .............. 9,013,341 | ..............7,650,000 | ............ 9,122,563 | ...ccovvvvericiennn 0 [ s (74,654) 0 0. 5.000 |...... 3.300 |MN...oo. | s 62,917 | ....... 377,500 |05/09/2013. | 11/01/2032.
759911  NH 9 |REGIONAL TRANSN AUTH ILL REGIONAL TRANSN.........oovrvemmverennrrnnninns | wveeee [ v | cervrrennh | e 1FE ...9,923,100 |...115.663 ....11,566,300 ...10,000,000 ...9,969,983 4,190 0 0. 5.750 |...... 5.811 [JD....... 03/16/2000. | 06/01/2023.
759911 PJ 3 |REGIONAL TRANSN AUTH ILL REGIONAL TRANSN. [ 1FE ..8,878,412 (...102.100 | ... 8,520,245 8,345,000 ..8,368,923 | ..oooviviiiiennn0 | (45,889) 0 0 ... 6.250 |...... 5.660 |JJ....... I 06/06/2000. | 07/01/2017.
759911 W6 3 |REGIONAL TRANSN AUTH ILL......oouiiiirieireiireiiecesieseiieseeiecesiesesiessiiens | s 2] 1FE 3,356,961 |...110.615 | .........ccc.. 3,423,534 | .o 3,095,000 | .............3,295,801 | ..ocoovvvvirriiennn0 | e (22,875) 0 0 .. 5.000 |...... 3.981 | D | e 12,896 | ........ 154,750 | 03/21/2014.| 06/01/2031.
762197 BP 5 |RHODE ISLAND HEALTH & EDUCATIO Rhode Isl...........cccovcueniinniicniicniienns [ s 2| 1FE 4,335,383 |...102.165 .4,342,013 | ..... 4,250,000 | ...........4,259,583 | ...ccocceviiiinnn0 | e, (13,965) 0 0. 5.000 |...... 4.650 (MS...... 11/16/2010. | 09/01/2037.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode ISl.........c.coomvverriinniinciicnies | 2] 1FE 4,765,000 |...102.571 | .... .4,887,508 | ... 4,765,000 0 0. 5.875 |...... 5.875 | JD....... 05/01/2008. | 06/01/2028.
765639 AB 5 | RICKENBACHER OHIO PORT AUTH Rickenbacker..............ccocveereuenmreeenmnneins | woveeee [ v | corevvinnns [ cevene 1FE| i 1,140,000 |...112.543 | .............. 1,282,990 | ...cccevvenee 1,140,000 0 0. 5.375 |...... 5.375 [JJ....... 07/15/2004. | 01/01/2032.
773021 AB 6 |ROCKDALE CNTY GA DEV AUTH Rockdale Count SRR O 2 3 4,919,300 |...100.067 ..5,003,350 5,000,000 0 0. 6.125 |...... 6.257 | JJ....... 08/07/2007. | 01/01/2034.
786005 TC 2 | SACRAMENTO CALIF MUN UTIL DIST Sacrament............cc.coecveeereermmeereneees | woveeee [ v | cerevirnns 2| TFE| i 1,120,450 |...112.575 | .... ..1,125,750 1,000,000 0 0. 5.000 |...... 3.581 [FA...... 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO CALIF MUN UTIL DIST Sacrament...........cccccveuenvenniveniicnnines | eoverie | o [ voverienes 2| 1FE| oo 1,688,865 |...114.998 | .............. 1,724,970 | ..ooevevaees 1,500,000 0 0. 5.000 |...... 3.522 |FA...... 04/20/2012. | 08/15/2031.
786005 VA 3 | SACRAMENTO CALIF MUN UTIL DIST ... | s 2| e 1FE 5,186,750 |...112.273 .5,613,650 | ..... .5,000,000 0 0. 5.000 |...... 4.520 (FA...... 11/20/2013. | 08/15/2037.
786005 VU 9 | SACRAMENTO CALIF MUN UTIL DIST.....ooouiiiiieiiriiieneiieceiieneiiesesieseiins | e 2| 1FE 3,733,781 |...115.580 | .... .4,108,869 | ..... .3,655,000 0 0 ... 5.000 |...... 4.360 |FA...... 11/13/2013. | 08/15/2033.
786149 GM 0 | SACRAMENTO CNTY CALIF SINGL FA Sacrament...........cccccoourvuennmiimnniiiinns | wovnnes [ oo | covvviiinnes [ cvviiinnns 1] 4,623,806 |...124.369 | .............. 4,328,041 | .............. 3,480,000 0 0. 8.250 |...... 5.250 | JJ....... 06/18/2004. | 01/01/2021.
78615R  CV 3 | SACRAMENTO CNTY CALIF WTR FING Sacrament SRR PR 2] 1FE 9,925,000 |..... 84.669 ..8,466,900 ...10,000,000 0 0 ... 1.518 |.... 6.024 |MJSD. 07/31/2007. | 06/01/2039.
793323 LH 7 | ST PETERSBURG FL WATER AND SEW St. Peter..........ccccovervmrinnninicniincns [ e 2| 1FE 5,078,050 |...110.075 ..5,503,750 5,000,000 0 0 5.250 |...... 5.051 |AO...... 08/25/2009. | 10/01/2039.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV San Antonio...........ccccueverrerncinniiniinnis [ coeees 2| ... 1FE 3,964,889 |...111.904 3,455,000 0 0 5.000 |.....3.271 |....... 05/07/2012. | 07/01/2024.
796242 RS 6 | SAN ANTONIO TEX ARPT SYS REV San Antonio. 2] 1FE 1,412,688 |...111.390 .1,250,000 0 0....5.000 05/02/2012. | 07/01/2025.
796242  TB 1 |SANANTONIO TEXARPT SYS REV......coooiiiviiiiriinriiisniinnisssissniissniinns | s 2] 1FE 8,652,676 |...109.206 7,655,000 0 0. 5.000 01/07/2016. | 07/01/2040.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS San Antonio.. 2| 1FE 2,629,475 |...111.224 ..2,780,600 | ..... .2,500,000 0 0 5.000 06/28/2013. | 02/01/2038.
796253 2Q 4 | SAN ANTONIO TEX ELECTRIC&GAS San Antonio.. 2| 1FE 5,231,150 |...110.249 ..5,512,450 .5,000,000 0 0 |....5.000 06/28/2013. | 02/01/2043.
796253 55 7 | SAN ANTONIO TEX ELECTRIC&GAS.........cccovveirierieririeserississeriessneesenins | vereees 2| 1FE 5,770,500 |...106.473 .5,323,650 | ..... .5,000,000 0 0. 4.000 06/29/2016. | 02/01/2033.
796842 DF 6 | SAN BERNARDINO CNTY CALIF SING SAN BERNA....... @.... 3] 1FE A7,906 |..... 45.678 102,776 ....225,000 0 0. 0.000 04/15/2003. | 05/01/2031.
79730C EC 4 | SAN DIEGO CALIF PUB FACS FING San Diego 2| 1FE 5,334,550 |...112.311 ..5,615,550 .5,000,000 0 0]....5.250 06/17/2010. | 08/01/2027.
79730C ED 2 |SAN DIEGO CALIF PUB FACS FING San Di€go............coocvvererirmmrreinneeireneee [ cevenae 2| 1FE 5,305,300 |...112.389 .5,619,450 | ... .5,000,000 0 0. 5.250 06/17/2010. | 08/01/2028.
79765R QG 7 | SAN FRANCISCO CALIF CITY&CNTY San FranCi..........cccoereivenrieneievniinnins | cove 2| 1FE 14,438,935 |...110.281 ....15,251,862 0 0 5.250 08/20/2009. | 11/01/2030.
79765R  RK 7 | SAN FRANCISCO CALIF CITY&CNTY San Franc 2] 1FE 111,092,256 |...109.593 11,797,686 .10,871,969 0 0. 5.000 09/02/2009. | 11/01/2032.
79766D CB 3 | SAN FRANCISCO CALIF CITY&CNTY San Franci...........ccccvevuviienrineiiiniienins | cove 2| 1FE 10,067,700 |...109.414 ....10,941,400 10,034,145 0 0. 5.000 08/25/2011. | 05/01/2027.
79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY San FranCi..........ccccooveveinveevnrevssneeins [ covenae 2| 1FE 5,460,000 |...112.803 ..5,640,150 0 0. 5.000 02/23/2012. | 05/01/2029.
79766D  DJ 5 | SAN FRANCISCO CALIF CITY&CNTY ......oiiiiiiiiireiiereiiseeeieneeiecesiseeninens | cevinas 2] 1FE 1,763,226 |...112.568 | .... ..1,930,541 . 0 0. 5.000 12/19/2013. | 05/01/2030.
79766D DL 0 | SAN FRANCISCO CALIF CITYECNTY .....ovvuririiinerienieriniississriesiesisseiens | cevees 2| 1FE 966,565 |...109.329 | .............. 1,044,002 | .....coevvenne. 955,000 | ..ovverernnes 962,992 0 0 ... 5.000 01/10/2014. | 05/01/2032.
79766D  GF 0 | SAN FRANCISCO CALIF CITY&CNTY .....oiiiiiriiireiieneeieeeeeeeesiecenessenenenns [ e 2| ... 1FE| .. .11,513,900 |...109.909 ....10,990,900 ...10,000,000 .11,507,079 0 0. 5.000 44,444 110/12/2016. | 05/01/2046.
79766D HB 8 | SAN FRANCISCO CALIF CITYECNTY .....ovvuiiririniricrienisniississiisesiesissisons | evveens | oo e | s 1Z] .. ..1,278,829 |..110.894 | .... 1,380,630 1,245,000 | .. ..1,278,131 0 0. 5.000 .31,125 | 10/11/2016. | 05/01/2025.
79766D HC 6 | SAN FRANCISCO CALIF CITY&CNTY SAN FRANCI........ccooivrviienniienriiinnins [ eviies | oo [ evenniiins | 27| 1,260,150 |...110.894 | ........... 1,363,996 | ..coccvvveees 1,230,000 | ..cccovvvnene 1,259,616 0 0. 5.000 30,750 | 10/11/2016. | 05/01/2026.
79766D HM 4 | SAN FRANCISCO CALIF CITY&CNTY .....coiiiiiiiiirniienerieeseisnesissesesesnisnens [ cevies | or | evereiiiens | oeeeee 1FE ...1,715,377 |...107.340 .1,792,578 1,670,000 LA,714,441 0 0. 5.000 41,750 | 10/11/2016. | 05/01/2025.
79766D HN 2 | SAN FRANCISCO CALIF CITY&CNTY SAN FRANCI.. e [ e | e 1FE| .. ...1,695,567 |...106.965 | .... 1,770,271 1,665,000 | .. ...1,694,849 0 0. 5.000 41,375 | 10/11/2016. | 05/01/2026.
798111 AV 2 | SAN JOAQUIN HILLS CALIF TRANSN SAN JOAQU.......c.coovrvvirrreririiniris @ | oo [ e | e L [ 9,698,940 |..... 98.915 | ..ccoovenee 26,707,050 | ............ 27,000,000 | ........... 25,536,754 | ..covvcvevvcrannn0 | 1,383,946 0 0. 0.000 |.....5.650 |N/A..... | o0 | e, 0 |08/11/1999. | 01/01/2018.
798136 PK 7 | SAN JOSE CALIF ARPT REV City of San JOS€.........coccerrverierinieinriniisnirenns [ e 2| 1FE 20,594,200 |...100.091 | ............ 20,018,200 | ............ 20,000,000 | ........... 20,012,692 | ...cocovvvivriennn0 | o (76,421) 0 0. 5500 |.....5.101 |MS......| ........366,667 | ..... 1,100,000 | 08/23/2007. | 03/01/2032.
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835588 AQ 7 | SONOMA MARIN AREA RAIL TRANSIT SONOMA MA [EROTTIRTRTORN O . 2| 1FE 1,138,110 |...113.631 | ....c......... 1,136,310 | .ccoovvvee 1,000,000 | ........c... 1,078,060 | ..oovvovrriiericnnc0 | i (13,663) 0 0 ... 5.000 |...... 3.341 [MS..... 04/26/2012. | 03/01/2029.
837123  FY 9 | SOUTH CAROLINA ST PORTS AUTH SOUTH CAROL........cccoommmviinriiiriiians | o . 2] 1FE 9,676,415 |...110.418 ...10,489,710 | ..... 19,500,000 | ......c.....9,574,701 | o0 | o (18,970) 0 0. 5.500 |...... 5.251 | JJ....... 11/17/2010. | 07/01/2028.
852328 AB 5 |ST CHARLES PARISH LA ST CHARLES PARISH L.......ccocoomuriviiririnnriiierins | cereees e | 2FE| oo 3,000,000 |{...104.933 | .... 3,147,990 | ..... .3,000,000 0 0 0. 4.000 |...... 4.000 [JD....... s 05/31/2012. | 12/01/2040.
875124 BP 3 | TAMPA BAY WTR FLA Tampa Bay FL Water Uti..........c.ccccoueunniiniriverineiinins [ . 2| 1FE| v 11,117,555 |...106.473 | ............ 11,456,495 | ............ 10,760,000 | ...........10,843,962 | .....ccccovurieeen0 | o (45,277) 0 0. 5.000 |...... 4530 |AO...... | v 134,500 02/08/2010. | 10/01/2038.
875301 ER 0 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL ST I . 2] 1FE 4,644,400 |...113.748 4,549,920 4,000,000 ...4,394,260 ........... (64,916) 0 0 ... 5.000 |...... 3.040 | Moo | s 100,000 12/13/2012. | 07/01/2031.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL FSRTTIRTTORN IOV . 2| 1FE| . 11,758,194 |...112.868 | ............11,743915 ...10,405,000 | .. 1,269,377 | o0 [ (141,024) 0 0. 5.000 |...... 3.334 [ | e 260,125 05/30/2013. | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX et | . 2] 1FE 5,337,850 |...110.516 | .............. 5,525,800 | ..ocoovenene. 5,000,000 | .......c..... 5,239,620 | ..coovvcveriiiennn0 [ e (38,207) 0 0. 5.000 |...... 4.020 (oo | e 125,000 04/29/2014. | 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS D TARRANT C....cooooovmrrimmriiriirarenins | e . 2] 1 4,818,607 |...118.018 .4,980,360 | ..... 4,220,000 S AA22756 | 0 | (22,808) 0 0 ... 6.000 |...... 4762 |MS...... ...84,400 09/05/2003. | 09/01/2024.
87638Q PP 8 | TARRANT CNTY TEX CULTURALED F et | s . 2| 1FE 2,345,440 |..106.829 | .... ..2,136,580 | ..... .2,000,000 | .. ...2,340,789 (4,651) 0 0. 5.000 |...... 3.982 |MN...... . 12,778 04/07/2016. | 11/15/2045.
87638Q PR 4 |TARRANT CNTY TEX CULTURALED F [ESOTTRRRTUNN U . 2] 1FE 2,633,500 |..... 96.507 | ..ooovvvennne 2,412,675 | .coccvevenene. 2,500,000 | ....cccoe... 2,631,106 (2,394) 0 0 .. 4.000 |...... 3.668 |MN......| wcccveeen. 12,778 04/07/2016. | 11/15/2042.
880338 L5 1 |MICHIGAN STATE HOUSING DEVELOP........cooooorrvirreiierrereeneeeeiensinns | e e | 1FE|. 0 0 0 0 0 0 ... 9.982 |...... 0.000 |AO...... 01/01/2016. | 04/01/2036.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee HOUSING.............ccooevenrivineeeneieinnes [ covenae 2] 1FE| .. ...100.000 | .....ccceeee. 1,010,000 | ..ccovvvvnnnee 1,010,000 | .. ...1,010,000 (360) 0 0. 5.500 |...... 5.463 |JJ....... 7,775 06/24/2008. | 07/01/2038.
88275A BG 4 |TEXAS ST DEPT HSG & CMNTY AFFA Texas Dep. SRR IO . 2] 1FE 4,500,000 |...100.180 | .............. 4,508,100 | .coooeverenas 4,500,000 | ... 4,500,000 0 0 0. 5.000 |...... 5.000 (U | e 100,625 05/31/2007. | 01/20/2047.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO........cccmiverriiiierinererirniissiseiienes | eveens 2| 2FE 17,217,040 |...106.198 ....16,460,690 16,927,085 | ...occovvvierrcennn0 | e (160,176) 0 0. 5.000 |...... 3.607 |FA......| oo 292,778 07/08/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO..........coovvviirriierieirieiiireriseneiseniins | ceveees . 2] . 2FE| .. 15,891,718 |...105.735 | ............15,220,553 . 15,829,544 | ....ooovvviernienn0 | (34,799) 0 0. 5.000 |...... 4320 (FA....| . 271,906 05/28/2015. | 08/15/2042.
896033 QE 0 | TRIBOROUGH BRIDGE & TUNNEL AUT TRIBOROUG..........cccoevvmiviriinricns [ s [P PPN IOV TFE| oo 655,436 {...100.000 | ......ccoouucen. 725,000 | ..cccceeeeenn 725,000 | oo 725,000 6,248 0 0. 5.000 |...... 5.900 [ | v 18,125 12/13/1999. | 01/01/2017.
913366 BW 9 |UNIVERSITY CALIF REGTS MED CTR Universit SRS I . 2] 1FE 24,250,000 |..... 86.908 ...21,075,190 ...24,250,000 .24,250,000 0 0 0 ... 1.397 ... 4.402 | FMAN. 07/13/2007. | 05/15/2047.
91417K  C8 2 |UNIVERSITY OF COLORADO..........cooorevirierireeieeeiseseiseseiseeseissssessesesenees | cereees . 2| 1FE 5,637,500 |...110.898 | ... 5,544,900 5,000,000 | .. ..5,506,232 |. 20| (59,021) 0 0. 5.000 |...... 3441 |JD....... 08/22/2014. | 06/01/2046.
91476P CG 1 |UNIVERSITY OF OKLAHOMA BOARD OF REGENTS SRR (RN . 2] 1FE 2,488,005 |...107.237 | .............. 2,412,833 | oo 2,250,000 | ...occcceeee. 2,374,879 | ..o (VN [ (25,096) 0 0. 5.000 |...... 3.651 | J....... 01/26/2012. | 07/01/2037.
91523N  RL 2 |UNIVERSITY OF WASHINGTON................. 4,850,120 |...117.310 .4,692,400 | ... 14,000,000 (2,605) 0 0 ... 5.250 |...... 3.986 | JD....... 10/19/2016. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH . 8,417,275 |...102.824 ..7,968,860 | ..... .7,750,000 (6,384) 0 0 ... 4.000 |...... 3.534 |MN...... . 06/30/2016. | 05/15/2047.
917565 HP 1 |UTAH TRANSIT AUTH Utah Tran Auth Sales T............. . 5,062,550 |...105.773 ..5,288,650 .5,000,000 (7,076) 0 0 ... 5.250 .092 |JD....... I 03/27/2008. | 06/15/2038.
928077 HE 9 | VIRGINIA PORT AUTH 2,803,025 |...119.023 ..2,975,575 .2,500,000 .(25,544) 0 0....5.000 03/05/2015. | 07/01/2036.
928827 DG 6 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F 2,354,063 |...104.103 ..2,108,086 .2,025,000 (27,640) 0 0. 7.000 07/18/2000. | 10/01/2017.
928827 DH 4 | VOLUSIA CNTY FLA ARPT SYS VOLUSIACNTY F.... ...2,520,710 |...108.984 ..2,359,504 2,165,000 (27,397) 0 0 7.000 07/18/2000. | 10/01/2018.
928827 DJ 0 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F 2,704,099 |...113.111 .2,624,175 | . .2,320,000 (27,192) 0 0]...7.000 07/18/2000. | 10/01/2019.
928827 DK 7 |VOLUSIA CNTY FLA ARPT SYS VOLUSIACNTY F.... ...2,886,593 |...116.765 .2,889,934 | ..... .2,475,000 (26,839) 0 0. 7.000 07/18/2000. | 10/01/2020.
928827 DL 5 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F.... 3,098,672 |...120.002 ..3,180,053 | ..... .2,650,000 (26,981) 0 0 7.000 07/18/2000. | 10/01/2021.
929833 AM 3 |WACO TEX EDL FIN CORP WACO EDUCATIONAL F 2| 1FE 2,348,258 |...103.903 .2,337,818 | . .2,250,000 .(14,756) 0 0]...5.000 12/03/2010. { 03/01/2028.
929833 AX 9 |WACO TEX EDL FIN CORP WACO EDUCATIONALF.... 2| 1FE 8,949,680 |...109.214 8,737,120 | ..... .8,000,000 (92,250) 0 0. 5.000 02/02/2012. | 03/01/2043.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A 1,500,000 |...105.462 1,581,930 1,500,000 0 0 0 5.250 03/10/2008. | 10/01/2033.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter... 11,290,000 |...102.062 11,522,800 11,290,000 0 0 0. 5.000 01/17/2008. | 12/01/2037.
944514  SX 7 |WAYNE CNTY MICH ARPT AUTH 5,595,950 |...108.676 5,433,800 5,000,000 (10,640) 0 0 ... 5.000 01/05/2016. | 12/01/2045.
944514  TE 8 |WAYNE CNTY MICH ARPT AUTH . 4,763,960 |...112.628 .4,505,120 | ..... 14,000,000 (39,404) 0 0. 5.000 06/08/2016. | 12/01/2028.
956597 BQ 0 |WEST VIRGINIA ST BLDG COMMN WEST VIRGINL........cccoveiiivinrinniiniienes [ s [P I 4 K I 2,498,031 |...104.136 | .... ..2,655,468 | ..... .2,550,000 2,238 0 0. 5.375 08/19/1999. | 07/01/2018.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN......cooomrirmiimriiiiininniiesisseiesinniins | vovenes . 2| 1FE 5,530,400 |...109.885 | .............. 5,494,250 | .....cccocoes 5,000,000 (50,558) 0 0. 5.000 07/02/2014. | 01/01/2046.
958697  JT 2 | WESTERN MINN MUN PWR AGY MINN.. 2] 1FE 2,805,500 |...109.885 L2,TAT 125 | ... .2,500,000 (29,287) 0 0. 5.000 06/27/2014. | 01/01/2035.
958697 JU 9 | WESTERN MINN MUN PWR AGY MINN.. . . 2| 1FE 2,796,950 |...110.356 | .... ..2,758,900 .2,500,000 | .. . (28,433) 0 0. 5.000 06/27/2014. | 01/01/2036.
97712D QP 4 |WISCONSIN ST HEALTH & EDL FACS........ccooooiirviiirriineiisreicsneisssisnnis | o [P 2] TFE| 4,140,563 |...101.354 | ............ 3,856,520 | .....cccco... 3,805,000 | ..o 4,123,482 | o0 | (17,081) 0 0. 4.000 05/25/2016. | 11/15/2035.
97712D QT 6 |WISCONSIN ST HEALTH & EDL FACS.... 2| 1FE 3,840,900 |...100.931 ..3,532,585 | ..... .3,500,000 ...3,822,895 (18,005) 0 (I 4.000 .71,556 | 05/19/2016. | 11/15/2034.
97712D RA 6 |WISCONSIN ST HEALTH & EDL FACS.... . . 2| 1FE 3,753,715 | ..... 99.887 | ... ..3,496,045 | ..... .3,500,000 | .. ..3,739,736 | . 0 (13,979) 0 0. 4.000 coenne 11,556 | 04/27/2016. | 11/15/2036.
000000 00 O | SUMMARY ADJUSTMENT ......coiimimimiimimireeiemeiiesesiesesssesesissesesssessssesesennns | s e | 27| 0. 0.000 0 (V1 [P (126,424) 1,015 23,151 (U R (2,146) | ...... 0.000 |...... 0.000 | ..coovvr | s (41,685)| ........ 102,544 | 12/31/2016.] 01/01/2018.
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2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... et | s 2,179,980,138 XXX | 2,280,538,366 | ....... 2,108,385,000 | ...... 2,175,896,184 | ............ (19,085)] ...... (6,053,047) | .ooovvriin: 0 | (2,146)| XXX XXX XXX |....28,500,033 | ....98,369,837 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mort Backed Securities
31283H NA 9 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 7.5........cooivvvinriiinniinans [ cvree | oo [ i 4 L [P 1,200 |..116.277 | oo 1,393 | e 1,198 | i 1,198 | oo 0 0 0 0 ... 7.500 |...... 7.532 [MON... | ..o YA I 90 | 06/22/2001. | 12/01/2030.
31283H NE 1 | FEDERAL HOME LOAN MORTGAGE COR.......ccovvvvinirerninsernnieisnsnsienisennns | everee [0 | vevevernns 4 L [ 118 |...116.239 136 T L I 0 0 0 0 [ 8.000 |...... 8.134 |MON... | covovvvvrrirrene T 9 | 06/22/2001. | 10/01/2030.
3128MJ  YG 9 | FEDERAL HOME LOAN MORTGAGE COR........covvveiceiinerieniieeeeseneiiesiens | e ...9,887,397 | ..... 99.427 9,572,408 9,627,529 ...9,877,959 (9,438) 0 0 | 3.000 |...... 2.657 |MON... 06/23/2016. | 06/01/2046.
3138WH 6L 1 |FEDERAL NATIONAL MORTGAGE ASSO.........ccoorverriimrrirneiieneiiesiisnsienns | ceveees 4. .25,860,077 | ..... 99.551 | ............24,765,023 ...24,876,672 25,844,485 | ....cooooovevceen0 | s (15,593) 0 0. 3.000 |...... 2.510 [MON... 10/04/2016. | 10/01/2046.
3138WH LU 4 | FEDERAL NATIONAL MORTGAGE ASSO.......cooirviriiinnieisniiieneiisniesnnees | venes [ v | corevennns 4l 1] 20,181,515 | 99.551 | oo 19,353,085 | ............ 19,440,352 | ..........20,161,762 | ....cccccoevvcccn0 | i (19,753) 0 0 . 3.000 |...... 2.534 |MON... 08/03/2016. | 07/01/2046.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50...........coovvvemvremrrriienies [ cevinae 113.780 39,690 34,883 30 0 0 ... 6.500 |...... 7.358 |MON... 04/21/2004. | 12/01/2031.
3140FB K4 1 | FEDERAL NATIONAL MORTGAGE ASSO......c.oeoviimerirnireierisisssisssssssnses | covens 4. . 12,910,447 | ..... 99.582 | ... 12,325,002 12,376,702 12,896,020 | ..o 0 | e (14,428) 0 0 [ 3.000 |...... 2.482 |MON... 08/01/2016. | 08/01/2046.
3140FD  WH 5 | FEDERAL NATIONAL MORTGAGE ASSO........ccoooiuriiiiiiiininiisnsiisssiisnnisnnees | eovneee | oo | coneeeonnd L3 1] 2,078,020 |..... 99.551 | .ooovvi 1,980,796 | ...cccoovenes 1,989,726 | ...coovnnnas 2,076,768 (1,252) 0 0 [ 3.000 |...... 2.497 |MON... 09/30/2016. | 09/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 70,952,222 XXX coorenrnn.68,037,533 | ...l 68,347,179 | ........... 70,892,064 | .....cocoveveeeeann0 | o (60,434) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 2,250,932,360 XXX ...2,348,575,899 | ....... 2,176,732,179 | ..... 2,246,788,248 | .............(19,085)] ..... (6,113,481) | .cooooovvvianen: [ (2,146) | XXX XXX XXX 28,671,008 |....98,969,118 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00115*  AA 0 [AES ILUMINALLC.....oiiiiiriniieiniseiesisisissssenssssssensssssesssssssssssssssessssssssnes | eonenss | oo [ onreener A i3] 4,452,532 | ..... 87.132 | ...oe0e....3,879,566 | ... 4,452,532 ...3,879,566 72,799 0 0 0 ... 6.000 |...... 6.045 | MJSD. vrnn270,862 | 01/18/2013. | 03/26/2032.
00762V AE 9 |AECON GROUP INC.........ooiiiiiriiiiniiiiriieceiseseiieseiiesesiesesieseseesesieseseenens | ceneees 387,485 |...103.500 1367,622 | i 374310 | 0 (6,547) (U I 13,258 |...... 5.500 |...... 3.629 [MN.....| oo 1773 | i 10,631 | 10/01/2015. | 12/31/2018.
007643 AB 5 | AERCAP AVIATION SOLUTIONS BV.......ccccniivmrivcrirnrinneicnriscrsenrenisssssnins [ eoveee | D v | el 2FE | i 544,500 |...101.875 | .....ccooon. 509,375 | ..o 500,000 | ...ccoovvrnee. 505,824 | ...covvvviiniinns (V1N I (13,842) 0 0. 6.375 |...... 349 [MN......| o0 2,745 | e 31,875 | 02/06/2014. | 05/30/2017.
00773V AA 4 | AEGEAN MARINE PETROLEUM NETWOR.......cccoommuiimiimeiesneiesniiisniiienies | ceveees ..75,019 |..... 97.211 ...72,908 0 0 0 ... 4250 |...... 4244 |JD....... .0 [ 12/14/2016. | 12/15/2021.
007800 AA 3 |AEROJET ROCKETDYNE INC.......corviurviiriiireiieseiieceeiesesiesesiesesiesesienens | s ..136,906 |..... 97.750 | .... .131,963 (13) 0 0 2.250 12/12/2016. | 12/15/2023.
00809Y  AB 4 |AES ANDRES BV/DOMINICAN POWER.........ccoooimmiiinniinnicnnisniissnisniies | coneees 293,952 ...103.000 | ...occoovrivnnnes 309,000 259 0 0. 7.950 05/04/2016. | 05/11/2026.
008474 A@ 7 |AGNICO-EAGLE MINES LTD. Agnico-Eagle Min............ccccooueummreimereinaneirenns | v ..111.188 ..6,671,280 6,000,000 0 0 0. 6.670 04/07/2010. | 04/07/2020.
00928Q@ AM 3 |AIRCASTLE LTD . ...105.625 ..1,056,250 1,000,000 0 0 0. 5.125 03/12/2014. | 03/15/2021.
009717 AG 6 |AKAMAI TECH INC......cooiiiiiriceiceieceeiecesiesesiesesiesess s @.... . ...104.070 187,326 (742) 0 0. 0.000 10/31/2016. | 02/15/2019.
01988P AD 0 |ALLSCRIPTS HEALTHCARE SOLUTION LOTA479 | ... 94.371 ...51,904 51,904 (5,175) (401) 0 0]...1.250 08/23/2016. | 07/01/2020.
02155F  AA 3 |ALTICE US FIN T CORP.........oosrviirriirriinsisncissessnssssisssisssssnsisnines | coneies 133,000 |...103.875 138,154 | ..o 133,000 | v 133,000 | .oovvvirricnienns 0 0 0 0. 5.375 05/29/2015. | 07/15/2023.
02155F  AC 9 |ALTICE US FIN I CORP.........osrviiriiiriiieieiinceeiesesiesesisessissssessnessessesneies | ceneees 267,000 |...101.500 0 0 0 5.500 04/19/2016. | 05/15/2026.
02364W AV 7 | AMERICA MOVIL SAB DE CV ...106.626 1,182 0 0....5.000 03/08/2011. | 03/30/2020.
02507  AB 0 |AMERICAN CENTURY COS INC AMERICAN CENTUR...........cccoovvmmmvimnmiiinnns | o . ...108.529 X 0 0 0. 5.580 03/09/2011. | 03/09/2021.
02507 AC 8 |AMERICAN CENTURY COS INC AMERICAN CENTUR........cccouvvvemmmvimmniinane | cervi | oo [ ervireniins | e 2| 5,500,000 |...110.385 N 5,500,000 0 0 0. 5.730 03/09/2011. | 03/09/2023.
03232P AD 0 |NEW AMETHYST CORP... . 2| AFE 1,000,000 |...103.125 ..1,031,250 .1,000,000 0 0 0 5.625 02/18/2015. | 07/15/2022.
032359 AG 6 |AMTRUST FINANCIAL SERVICES INC........cooiivieririeneiinneiieceieesisnesirnnnns | veees [ v | cereviinns 3] ... 2FE| s 16,823 |..... 85.620 17,124 20,000 23 0 0 ... 2.750 08/26/2016. | 12/15/2044.
035237 AP 3 |ANHEUSER-BUSCH INBEV WORLDWIDE ANHEUSER:-...........ccccrmrvvmnnnniinns | vvene | oo [ervriiviinns | evenn 2FE | oo 5,669,163 |..125.241 | .......... 7,138,741 | .............. 5,700,000 529 0 0. 6.375 10/13/2009. | 01/15/2040.
035287 AE 1 |ANIXTERINC 2 ... 320,000 |...103.750 . 320,000 320,000 0 0 0]...5.125 09/18/2014. | 10/01/2021.
03674X  AF 3 | ANTERO RESOURCES CORP.........ccocociiiiirinnicissiiniissississiiessissiissins | veveins [ oo | eovensiieens [ e SFE| 1,000,000 {...102.000 | ..............1,020,000 | .............. 1,000,000 | ....cccooeeee 1,000,000 0 0 0. 5.625 03/08/2016. | 06/01/2023.
037620 AA 3 |APOLLO COMMERCIAL REAL ESTATE.........ccoovmimviimniinnieisniiisseissiiennies [ e e 168,173 |...104.520 ....162,000 167,646 (489) 0 0. 5.500 11/02/2016. | 03/15/2019.
03938L AU 8 | ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/.........ccvueurvuerreeiareriicereiceiienenes | e [0 [FURTRUN I 3FE| .. ...1,060,000 |...109.500 .1,000,000 ...1,034,197 (7,699) 0 0 ... 6.500 03/27/2013. | 03/01/2021.
04269X  AA 3 |ARRAY BIOPHARMA INC.....ccovvrrirrrrrireriririenisisissssessssssssessssessssssssssssnssnnns | eovene | oo [venerrnn | vovnnes L5V I 80,373 |...138.840 | ....cce0eerer. 104,130 | oo 75,000 | coovevieriirnns 80,003 (370) 0 0 [ 3.000 09/26/2016. | 06/01/2020.
044209  AF 1 [ASHLAND INC.....cooiviiiiiiiciiieeieeesseeeseissesssss e | oo . 2| ... 3FE 491,250 {...103.500 | .................517,500 | ....... 500,000 493,272 719 0 (U 4.750 07/30/2014. | 08/15/2022.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES AUTOPISTA.........covvvvrmmrrirnrrirnnrinns | cereees Do 4] ... 2FE| oo 5,152,940 |{...108.690 | ... .5,185,862 | ..o 4,771,241 | oo 4,976,266 | ....covorcrrirninnne (VI [ (36,730) 0 0 ... 7.373 04/17/2012. | 06/15/2022.
05578Q  AB 9 |BPCE SA.......iiiiieiicscccissinsnsnssns s | s [ U I 2FE| oo 1,996,300 |...101.612 | ............. 2,032,240 | oo 2,000,000 | ....cccooeo.. 1,997 147 | oo 0 302 0 0. 5.150 . 01/13/2014. | 07/21/2024.
056752 AD 0 | BAIDU INC......coooiiiiiiiieiieciiseceises e eseseeseseesesiens | e c 2| 1FE 993,200 |...100.945 ..1,009,452 1,000,000 ..996,564 1,342 0 0 ... 2750 |...... 2.897 |JD....... .27,500 | 06/04/2014. | 06/09/2019.
056752 AG 3 |BAIDUINC......coiiiiiiriiinrisrissciscsssssssssssssssssssss s | oo D 5] . 1FE 998,300 |...101.384 | .... .1,013,842 1,000,000 ..998,514 164 0 0. 4125 |...... 4.146 |JD....... 41,250 | 06/23/2015. | 06/30/2025.
058498 AR 7 | BALL CORP BALL CORP 5% 3/15/2022...........coomrvverrereinereenerieneisnesissniiins | wveeee [ v | cerevveenne | cevens SFE| oo 1,000,000 |...104.500 | .............. 1,045,000 | ...ccoooenneee 1,000,000 | ..cccovvennne 1,000,000 | ..oooorveirreiinnne 0 0 0 0 ... 5.000 |...... 5.000 (MS.....| ... 14722 | ... 50,000 |02/24/2012. | 03/15/2022.
058498 AT 3 |BALL CORP......ciiiiiiiictecieesisiesisisssssssisssesssssssssssssissssens | connes | o | vvesiienins | evees SFE| 7,000,000 |...104.375 | .............. 7,306,250 | ....cooonee. 7,000,000 | ............. 7,000,000 | ..o 0 0 0 0 5250 |...... 5250 |[JJos | 20183750 | o 373,625 | 06/22/2015. | 07/01/2025.
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05990G  AA 3 |BANCO DE CREDITO DEL PERU BANCO DE CREDL.........ccooovommmvimeriirniiins | e [0 SOOI I 2FE| .o 2,975,880 |...102.857 | ..............3,085,720 | ..............3,000,000 | ............. 2,983,744 2,223 0 0. 4250 |...... 4.350 [AO..... | cooee 31,875 | ....... 127,500 | 03/25/2013.| 04/01/2023.
06051G  DZ 9 |BANK OF AMERICA CORP BANK OF AMERICA COR..........coocoumviimmminnniiinns | cvenne [ oo | covviiinnis [ e 2FE 788,000 |...112.259 788,000 0 0 0. 7625 ... 7.625 |JD....... 12/05/2011. | 06/01/2019.
06051G  EM 7 |BANK OF AMERICA CORP BANK OF AMERICA COR.... o B SOOI (P 2FE 17,867,528 |...112.334 . .17,399,886 20 (110,850) 0 0. 5.700 |...... 4.827 |JJ....... . 06/04/2012. | 01/24/2022.
068490 AD 7 | BARRICK PD AUSTRALIA FINANCE P BARRICK A........covvomriiviirinrinninenis | crve D oo | v 2FE| e 3,536,949 |...105.125 | ...........c. 3,810,781 | covevernven. 3,625,000 | ...coovuee. 3,546,334 | ..o 0 1,561 0 0. 5.950 |...... 6.128 |AO...... | ceovrere 45534 | ... 215,688 | 10/13/2009. | 10/15/2039.
07014Q AG 6 |BASSPRO GROUP LLC.........cosiiiereiireiieneiieseniesesissssiesssessessssssnssesnssnnnns | wvenes | oo | covevieenns | covens AFE | oo 0f... 0.000 0 (V1 [ (U I 0 0 0 0. 0.000 |...... 0.000 [N/A..... .13,043 | 01/01/2016. | 06/19/2020.
077454 AG 1 |BELDEN INC . . 2] 3FE 500,000 |...100.250 | ....cccovvevnnees 501,250 | .oovvverrinenne 500,000 500,000 36,250 0 0 0 5.250 |...... 5.250 |JJ....... 06/24/2014. | 07/15/2024.
09061G  AE 1 |BIOMARIN PHARMACEUTICAL INC........cccoooiriimiiineiineisneisseeiisnsiisnnins | wvenes [ or | coveviinnnns [ ervviinnns 5| i 427,409 |...112.860 | ... 406,296 | ....... 360,000 405,571 (1,427) | ..o (20,411) 0 0. 0.750 | ....(6.055) | AO...... | cccovvrrr Y (VI 2,700 |04/08/2016. | 10/15/2018.
09238E  AA 2 |BLACKHAWK NETWORK HOLDINGS INC.........coovvervierieiineiiireeisseriieniis | ceveees .401,926 |...102.790 406,021 395,000 | ... 401,305 (451) (170) 0 (I 1.500 |...... 1.149 |JJ..... 12/15/2016. | 01/15/2022.
09257W  AA 8 | BLACKSTONE MORTGAGE TRUST INC.......coooovtrimiimriieriniiiniissiseniserieninns | ceves e ...49,372 |...111.380 ...50,121 45,000 | ..coovvrirnnns 48,778 | o) 0 (594) 0 0 5.250 |...... 0.822 |JD....... . ,181 [ 10/13/2016. | 12/01/2018.
10552T  AE 7 | BRF SA 3.95% 5/22/2023...........cooomoiveiieiiereiieneiseceeseceeiesesisesesieseseesesieness | cevenas (O] I 2FE| s 857,500 |.....95.250 | .................952,500 | ....ccooooece 1,000,000 | ...ccoevvnnees 894,091 | o0 | e 13,273 0 0. 3.950 |...... 5.968 [MN.....| .o 4,279 | ooooeece 39,500 |01/31/2014. | 05/22/2023.
105527 AF 4 | BRF SA ..o | ceiioas C 2| 2FE 1,969,220 |.....98.000 | ..............1,960,000 | ..... .2,000,000 ..1,975,815 2,654 0 0. 4.750 |...... 4.947 |MN...... .95,000 | 06/24/2014. | 05/22/2024.
1248EP BP 7 |CCOHOLDINGS LLC.......oovoiiviiriiiiniiiseiieseisssisesissssssssssssssesnseaas | coneees 2| 3FE 500,000 |...106.750 ...500,000 | .. 500,000 0 0 0. 5.875 |..... 5.875 |AO...... 02/04/2016. | 04/01/2024.
12505F  AF 8 | OUTFRONT MEDIA CAPITAL LLC........oiriiimeiiemeiiereeieseeieseeiesesiesesesessnienes | cevenas 2] 4FE 435,000 |...104.500 | ................454,575 | ................ 435,000 | ....c.cocccccoo 435,000 | ..o 0 0 0 0. 5.875 |...... 5.875 [MS...... 02/03/2015. | 03/15/2025.
12543K AN 4 | CHS/COMMUNITY HEALTH SYSTEMS L......cvvvniviiririnninnineiienissieniienni [ eovnnee | [ vverivenins | vevens 3FE 954,730 |..... 96.446 . 920,803 (14,982) 0 0 (N 4.000 |...... 4.069 |N/A..... 06/10/2015. | 01/27/2021.
126117 AT 7 |CNAFINANCIAL CORP.........coviiiireiireiiereiieceiiecesiesesiesesisesesesesesiesesienenens. | ceveoas 2] 2FE| .. 12,196,950 |...104.566 | ............12,757,059 | ...........12,200,000 | ........... 12,197,274 | oo 0 324 0 0 ... 4500 |...... 4.503 [MS...... 02/19/2016. | 03/01/2026.
126349 AE 9 [ CSG SYSTINTLINC....oooiviiriiiiriitriiiseiiessissssssessssesesssssssssssssssssssssenns | cevenns 2 3 243,185 [..112.280 | ..occeerrrer252,630 | ovviierrenn225,000 | i 241,641 | ) 0 (1,544) 0 0. 4250 |...... 2714 |MS...... 11/28/2016. | 03/15/2036.
131347 CF 1 |CALPINE CORP.......ccoooiriiriiiiriieniieseesesesssse s | coveoas 2| AFE 1,000,000 |..... 96.750 967,500 90,000 0 0 0. 5.750 |...... 5.747 |AO...... 07/08/2014. | 01/15/2025.
13134M  BE 2 | CALPINE CORP JSUTUTOURTSTOURSPRURSPTOROPOUPSPOVUNRE UVPPOORS DUR IUPOUOPPON VOO 3FE| oo 3,920,300 {...100.281 | .............3,951,083 | ..............3,940,000 | ............. 3,933,706 | ........... 185,308 | ...cccceee. 12,786 0 0 ... 3.750 |...... 3.831 [N/A..... 06/15/2015. | 01/19/2024.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9%  7/.....cocvevrveinviienriinriiisnis [ e . 2] 1FE 458,029 |...134.040 | ................554,926 | ............... 414,000 | ............... 441,929 | . 0 (1,631) 0 0. 6.900 |...... 6.078 [JJ...... 09/06/2002. | 07/15/2028.
136635 AE 9 | CANADIAN SOLAR INC......coovviiriiierirenieceeisseeieseiesesisssssssssssssssssnssoens | ceveons Al o3 45,636 | 92.960 ..51,128 ....48,751 0 2,518 0 (U 4.250 |....10.356 10/01/2015. | 02/15/2019.
14161H  AG 3 |CARDTRONICS.........oooiiiiiiiniceiensi s | ereias . 117.916 .168,620 .0 176 0 0. 1.000 |...... 1.023 08/09/2016. | 12/01/2020.
14313*  AB 9 |CARMAX AUTO SUPERSTORES INC........ ...104.269 .0 0 0 (U 4.170 04/27/2016. | 04/27/2026.
14313*  AC 7 |CARMAX AUTO SUPERSTORES INC 3,000,000 |...103.626 ..3,108,768 0 0 0 0]...4.270 06/22/2016. | 04/27/2028.
151350 AF 6 | CENOVUS ENERGY INC CENOVUS ENERGY INC 6 ...3,292,441 |...110.000 | .... ..3,635,500 | ..... .3,305,000 .0 197 0 0 ... 6.750 09/15/2009. | 11/15/2039.
156700 AS 5 | CENTURYLINKINC 1,000,000 |...102.000 | ............. 1,020,000 | ....cccoueuee 1,000,000 72,601 0 0 5.800 01/10/2014. | 03/15/2022.
163851 A* 9 |CHEMOURS COMPANY LLC.... 0] ... 0.000 0 0 .0 0 0 .0.000 01/01/2016. | 05/07/2022.
16387P  AD 5 | CHEMTRADE LOGISTICS INCOME FUN.......ccocoviriiinniiiinienieceereninenes 926,291 {...103.000 | ......coreennn: 918,594 | ....... 891,838 9,438 (1,966) 0 5.250 10/19/2015. | 06/30/2021.
16411R  AG 4 |CHENIERE ENERGY INC.......coooviriiiriiinnriiienisneiseniisssiiseneiseseinsnsinnnnins | ceneee | o [eeeeenn3D [ | i 90,857 |..... 60.980 0 4.250 08/30/2016. | 03/15/2045.
165167 CQ 8 | CHESAPEAKE ENERGY CORPORATION 215,040 |...107.750 0 ......8.000 12/23/2015. | 12/15/2022.
165167 CR 6 | CHESAPEAKE ENERGY CORPORATION..........coomveiemrrimnrieneiineneeireneeennnens [ cevvee | oo | eeveneiinne | eeeenDFE | i 257,443 |..109.910 | ..............2T4775 | ... (47) 0 0. 5.500 12/01/2016. | 09/15/2026.
17248R ~ AJ 5 |AT&T MOBILITY LLC AT&T MOBILITY LLC 7.12 ..7,919,356 |...124.086 | ..............9,926,888 | ..... .8,000,000 2,158 0 0. 7.125 08/09/2002. | 12/15/2031.
177376 AD 2 |CITRIX SYST INC ..253,872 |...115.880 225,000 ..246,750 (7,122) 0 0....0.500 05/13/2016. | 04/15/2019.
18451Q¢ AH 1 | CLEAR CHANNEL WORLDWIDE HOLDIN 7.625% 03 1,000,000 |..... 99.500 .1,000,000 995,000 70,000 0 0 0 ... 7.625 02/29/2012. | 03/15/2020.
18538R  AH 6 | CLEARWATER PAPER CORP 565,000 |..... 98.750 | ...ccccvvr.....557,938 | ... 565,000 | ... 557,938 15,538 0 0 0. 5.375 07/24/2014. | 02/01/2025.
186108 BU 9 | CLEVELAND ELECTRIC ILLUMINATIN CLEVELAND.........ccooovommevinrriieniiianes ...1,509,435 |...105.043 | .............1,575,640 | .............. 1,500,000 | ...ccovvennee 1,500,816 (918) 0 0. 7.880 04/10/2001. | 11/01/2017.
18883#  AA 8 | TCWo.iiiieciecee s essssssssssssssessesssssssennies | eevnes | oo [ eovenniieens | e 2FE| e 2,916,988 |..... 99.750 | .ccoee0nn2,902,725 | oo 2,910,000 2,919,893 4,868 0 (U 3.181 09/05/2014. | 02/06/2020.
189464  AB 6 | CLOVIS ONCOLOGY INC........oooirviimeiiieeineiieseiiesesissesiesesissesessnessennsenns | covenns ....89,873 |...102.695 ..95,000 ....89,937 64 0 0 ... 2.500 . 12/21/2016. | 09/15/2021.
19624R  AA 4 |COLONY CAPITAL INC . OV ....31,746 |...101.869 | .... ...32,598 ..32,000 21 0 0. 5.000 |...... 5.137 ...338 | .. ..550 | 11/01/2016. | 04/15/2023.
202795 HK 9 | COMMONWEALTH EDISON COMMONWEALTH EDISON........coocoovvveinmiiinnies | wverne [ or | covviiinnns [ e TFE| 3,181,920 |..122.831 | .ccooovunnee 3,684,928 | ............ 3,000,000 | ....cccceee.. 3,154,359 | ..o 0 (4,470) 0 0. 5.900 |...... 5464 |MS....| .ccccoo... 52,117 | ... 177,000 | 09/17/2009. | 03/15/2036.
20337C  AB 1 | COMMSCOPE INC.......oooorieireiireiieceiieseiiesesiesesiesessssessesesssssenssssssssensnins [ cevnes | oo | vvereiiiens | oeeees SFE| oo 1,976,234 |...100.625 ..1,987,344 1,975,000 ..1,965,358 | ...coovviinnee 18,326 | coovvenee (11,305) 0 0 . 3.270 |...... 3.741 ....359 .74,638 | 07/14/2015. | 05/21/2022.
20337Y  AA 5 |COMMSCOPE INC.......coooviiiirriiinrissisneissessessssssssssssssssssssinnnes | coneees 2| AFE 1,000,000 |...105.500 ..1,055,000 1,000,000 ...1,000,000 37,500 0 0 0 ... 6.000 |...... 6.000 .60,000 | 05/28/2015. | 06/15/2025.
204678 AB 5 | COMPRESSCO PARTNERS LP.........cooooiriiiiriiiireiecesiesesiesesissesiesesessenens | ceneees . 2] 5FE 986,473 | ..... 93.500 | ..ooovrvinns 935,000 | ...oooooeves 1,000,000 | ...coovvrennnc 935,000 | .......o.ce. 198,445 1,555 0 0 ... 7.250 |...... 7499 [FA.....| 27,389 | e 72,500 | 07/20/2015. | 08/15/2022.
22112E AA 6 |COSAN LUXEMBOURG SA COSAN LUXEMBOURG SA........c.couuvvemmrrimnrrinns | coveees D 2| 3FE 0] ... 0.000 0 (1 IO [V I 0 0 0 0. 5.000 |...... 0.000 [MS..... | o0 | s 139 | 01/01/2016. | 03/14/2023.
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22112E AC 2 |COSAN LUXEMBOURG SA........coomriiiiiiiiiiiieneineseiseseissseiseseisesessesesiesees | ceneees C 2] 3FE 1,486,830 |...100.750 (1,450) 723 0 0 ... 7.000 |...... 7407 [J....... 12/15/2016. | 01/20/2027.
228227 BE 3 | CROWN CASTLE INTL CORP.......coooviimriiinriiinniinniissnsissssissnsissnsissniinnes | wvenes [ oo | convveiinnns | eovees 2FE ...1,990,000 |...106.750 .0 1,140 0 0. 4875 | ... 4.951 |AO...... 04/01/2014. | 04/15/2022.
232806 AL 3 |CYPRESS SEMICONDUCTOR CORP...........coomriiemerirrerinseiseneiieseiseneniienees | e ] 4FE| .. 488,731 |...113.000 . . .0 (2,424) 0 (I 4.500 |...... 3.004 [JJ....... . 09/20/2016. | 01/15/2022.
23200R  AB 7 | DH CORP.....ciiciiieiririie s | criies 2| 4 1,325,337 |..... 99.500 | ..ovcrvrnvne 1,207,904 | ..coovvvienes 1,213,974 | oo 1,207,904 (18,031) (20,507) (U I 45161 |...... 5.000 |...... 3.154 | D | e 166 | 61,938 | 10/22/2015. | 09/30/2020.
23331A BF 5 |DRHORTON INC D.R. HORTON INC 3.625% 2/........coourrrarrriraniriiieriienies | ceveees 2] . 2FE 500,000 |...101.125 500,000 0 [ 0 |0 3.625 |...... 3.625 |FA....... .18,125 | 01/30/2013. | 02/15/2018.
242370 AD 6 | DEAN FOODS CO......cooomriumiiimriimseiiesesissessssessessssssssesssssssssssesssissssinnes | s 2] 3FE 1,000,000 |...105.250 ...1,000,000 0 [ o0 | 0 6.500 |...... 6.500 [MS...... 02/20/2015. | 03/15/2023.
247126 AJ 4 | DELPHI CORP.........ooiiiiiriirineieneiisessesisesissssnsse s | s 2] . 2FE 1,992,980 |...103.317 | ..............2,066,331 | ..............2,000,000 | ............. ,994,699 620 | o0 | 0 [ 4150 |...... 4193 [MS...... 02/24/2014. | 03/15/2024.
249908  AA 2 | DEPOMED INC......cooiiiiiiriiiieiieneiieseiiesesiesesissesiesssssesesisesesesesessssssissssins | weeees .287,404 |..112.810 ....260,000 ..283,776 (3,628) | ..oovvvverieen0 | 0| 2500 |...... 0.511 [MS...... 04/08/2016. | 09/01/2021.
25470M  AA 7 | DISH NETWORK CORP.........ccovmiiiririrriiiinsissiiesiesisesssissisesiessssssssians | voenes . .378,817 |...114.140 ....367,000 ..378,509 (308) | o0 [0 [ 3.375 |...... 2.990 |FA....... 10/17/2016. | 08/15/2026.
267475  AB 7 |DYCOM INDUSTRIES INC........ccorvuimieireiineiieneiieceiiesesisesesisesesesessssesesennns | wveees | oo | ceneviinees [ cevveienns K I 139,929 |...109.720 | ..o 152,511 | i 139,000 139,488 (64) ] oo | 0 [ 0.750 |...... 0.593 [MS...... 09/16/2016. | 09/15/2021.
268789 AB 0 | EON INTERNATIONAL FINANCE BV GTD-by-E.ON......ccccovvieriiniirerinriiniinns [ s D 2| 2FE 1,148,030 |...117.522 1,000,000 ...1,129,086 (3,087) | covoerriierienn0 | 0 | 6.650 |...... 5.605 AO...... 09/15/2009. | 04/30/2038.
277432 AK 6 | EASTMAN CHEMICAL COMPANY 4.5% 1/15/2021.........covvvvirviiirniiiniiiiniis | e 2] . 2FE| ... 11,576,439 |...105.699 | ............12,578,236 ...11,900,000 | .. 11,750,631 32,743 | o0 | 0 | s 4.500 |...... 4.846 [JJ....... 01/26/2011. | 01/15/2021.
286082 AC 6 |ELECTRONICS FOR IMAGING INC. EIECONICS............coveuerverriieereiieneieneiins | wveree [ v | cerevirienes [ crevinns 2| e 252,858 |...105.950 | ......occoccone. 259,578 | ...ooovvvvrs 245,000 | ....ooooonee. 251,155 (1,703) | cooovvverenn0 | 0 0.750 | ...(0.191) [ MS...oo. | covrerii 613 | oo 919 | 04/05/2016. | 09/01/2019.
286181  AA 0 |ELEMENT FINANCIAL CORP........ccccovviiriiinieiieriesiiseississiiesiesessssssins | soenes ..1,185,701 |...112.000 ..1,074,024 vevvnernnneeenn0 [ i 40,897 [ 5.125 | ....(0.663) | JD....... 10/01/2015. | 06/30/2019.
286181  AB 8 | ELEMENT FINANCIAL CORP.........cooviiiiriiiireiinriieneieseiseseisessissessesnsinnns | e . ...1,225,338 |...103.600 .1,132,528 . (19,636) | ...oovvvevverienc0 | i 41,527 | e 4250 |...... 2.332 |JD....... 10/19/2015. | 06/30/2020.
292554 AF 9 |ENCORE CAP GRP........cooriiiiriiiiiiieiiseesiessiesssisssssssissssisssssssissssins | e [P0 SOOI I A 215421 |..... 94.420 | ................254,934 | ... 270,000 223,309 7,888 | o0 [0 [ 3.000 |...... 8.851 | JJ....... 11/14/2016. | 07/01/2020.
29359W  AA 3 |ENSCO JERSEY FINANCE LTD [ SO I 3FE 244,441 |..103.125 ....240,000 244,415 (26) ] o0 | 0 [ 3.000 |...... 2.699 [JJ...... 12/20/2016. | 01/31/2024.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING ENTERPRISE..........cccoocommmvimemvinains | cevvi | oo [ eevirereins | o 2FE| .. ...2,981,580 |...114.766 .3,000,000 | .. ..2,983,610 462 | o0 | 0 [ 6.125 |..... 6.170 |AO...... 09/24/2009. | 10/15/2039.
29404K  AA 4 |ENVESTNET INC.....coooviiirriiinriresncsseisssisssisnsssssssssssssssssnssssnnsss | conenes | oo [ eevvnnnies | coeeenBZ | o 116,097 |..... 95.200 | ..o 112,336 | oo 118,000 | i 116,304 208 | o0 |0 [ 1.750 |...... 2255 JD....... 09/02/2016. | 12/15/2019.
294440 AL 0 |EQUINIXINC 4.875% 4/1/2020..........ccooeriirminrinriiniisniinciienississsissisinssienins | coves 500,000 |...102.750 | ................513,750 | .................500,000 | .....cccco..ce 500,000 0 o0 [0 [ 4875 |...... 4875 |AO...... 02/28/2013. | 04/01/2020.
30050B  AA 9 |EVOLENT HEALTH INC EVOLENT HEALTH INC.......ocvviiinnnivciieniivcivenies | evvee | oo | vevveninns | e | s 130,713 | ..... 97.680 126,984 (10) [ coooeveviinncn0 | iiiiiennnd0 | 2.000 |...... 1.882 |JD....... 11/30/2016. | 12/01/2021.
30227C  AD 9 |ARCHROCK PARTNERS LP........cocomiiiiieriinciiisceissceiseenisssessssesssesssssnenens | covenns 1,477,460 |..... 96.750 ..1,451,250 2,507 | o0 [0 [ 6.000 |......6.249 |AO...... 02/11/2015. | 10/01/2022.
302301 AB 2 |EZCORPINC.. 187,836 |..... 96.750 .198,338 2,471 2125 08/17/2016. | 06/15/2019.
31620M  AH 9 | FIDELITY NATIONAL INFORMATION.........coooviimmieiiniiinniisneisniesesisniinnns | o 1,000,000 |...102.750 (0 [OOSR oI [SPOUUROOROOOR | I IO 5.000 03/05/2012. | 03/15/2022.
31787A  AM 3 [FINISAR CORP........oiiiiiiriiiiceiieceereiiesesi e | cereees 208,100 |...119.626 (2,863) 0.500 11/10/2016. | 12/15/2033.
31787A AN 1 |FINISAR CORP 171,100 |...100.626 171,064 (7) ......0.500 12/16/2016. | 12/15/2036.
33938E  AQ 0 |FLEXTRONICS INTERNATIONAL LTD........cocovvimmmriimmiiiinensnensnnrrssnnssniinns | cenevee | C [ evvcveviins | e 2FE | i 1,700,944 |...104.000 .1,773,200 . 488 | o0 | 0 [ 4.625 08/11/2014. | 02/15/2020.
345838  AE 6 |FOREST LABS INC......coooiiiiriiiieiireiissiiessiessiessiss s | e 1,000,000 |...106.875 .1,068,750 | ..o 1,000,000 | ..ocovvennee 1,000,000 0 [ o0 | 0 4.875 48,750 | 01/27/2014.| 02/15/2021.
361841 AF 6 |GLP CAPITALLP 495,000 |...107.000 .535,000 500,000 | ... 495,000 0 .....5.375 .26,875 | 01/29/2014. | 11/01/2023.
364725  BC 4 | TEGNAINC.....coooiiiiieeceieceeieseeicesisesisssi s | s 183,220 |...101.000 186,850 | oo 185,000 | oovvoevvris 183,575 143 | 0 [0 | 5.500 110,175 | 09/03/2014. | 09/15/2024.
369300 AL 2 | GENL CABLE CORP.......ccostiiiiiiiinisriisissiissienisisssisssiesseseesissssens | soenes 178,548 |..... 78.528 184,540 | ....... 235,000 178,148 (B3) [ cvveverrrienen0 | 0 s 4.500 12/16/2016. | 11/15/2029.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN... ...1,453,125 |...100.931 .1,513,970 .1,500,000 ...1,465,888 4,506 w4250 01/21/2014. | 05/15/2023.
37954F  AB 0 | GLOBAL PARTNERS INC.......cooiiiiiiiiiiiiniiiciiesissisissiesiesssisnsisssinss | v 992,626 |..... 96.125 1,000,000 961,250 854 | .0 |0 [ 6.250 04/21/2015. | 07/15/2022.
37957T AH 4 | GLOBO COMUNICACAQ E PARTICIPAC 4.875% 4l........coocvuvvvvirrrienriiiiriiins | ceveees 990,260 |...100.030 1,000,000 994,270 929 | o0 |0 [ 4.875 04/05/2012. | 04/11/2022.
38141G  GS 7 | GOLDMAN SACHS GROUP INCTHE GOLDMAN SACHS...........cooovvememvimanins | overee [ v | cererreenns [ e 1FE| . 14,815,887 |...111.870 | ............16,109,345 ...14,400,000 | .. 14,642,744 20 ] (40,743) | .oovvvvivercenn0 | 0 5.750 04/25/2012. | 01/24/2022.
383909 AE 8 |WR GRACE&CO - CONN......oouuiiriiiriiciiniieniesiiesienissssessessiessenesnnss | covenes | o [ vvevirenes | vevens SFE| e 1,000,000 |...103.750 | .....cccoueuee 1,037,500 | ..coovvrvenee 1,000,000 | ...ccovveeee 1,000,000 | ..ooovvvererrirnnne 0 (V1 UPORPOORPOORPOR | R [FPOUPPPOPPOORRROOORL | B YOO 5.125 09/11/2014. | 10/01/2021.
393222 AE 4 | GREEN PLAINS REN GREEN PLAINS INC - ...95,789 |...118.462 112,539 ....95,758 (32) ] oo | 0 [ 4.125 09/29/2016. | 09/01/2022.
40049 AV 9 |GRUPO TELEVISA SAAB......ooiiiniiiiiirisissicssisseesississssssssssesieninas | e D|. | 2FE ..981,020 |{...113.929 | ... ..1,139,291 ..989,038 971 [ e [0 [ 6.625 166,250 | 08/31/2005. | 03/18/2025.
404119 BN 8 |HCA-THE HEALTHCARE CO........coovviirriinrisneisneissnssssssssssssssnsinnies | coneees 2] 3FE 806,525 |...102.875 | ...cccoovnrnnns 828,144 | ... 805,000 806,218 1,356 (138) [ covvvvvriieencn0 [0 | 5.000 |....4.975 [MS.....| ... 11,851 | ... 40,250 |07/16/2014. | 03/15/2024.
A0A1AL  AK 5 [HCP...ooiececei e | cerenes 2| 2FE 995,370 {...101.096 | ....ccooeuuvee 1,010,959 | ..coovvve 1,000,000 996,492 A2 | 0 |0 [ 4.200 42,000 | 02/12/2014. | 03/01/2024.
413875 C* 4 |HARRIS CORPORATION........coovviiiriiinriiinniisnniisssiissssssnsisssssssssssssssssnnins | coveies | oo [ eevennnis | o 2FE | 0] ... 0.000 0 (1 I 0 0 [ om0 [0 [ 0.000 01/01/2016. | 02/24/2018.
421924 BL 4 |HEALTHSOUTH CORPORATION........ccocimvimrimneeireniseerisseeesennesssesssnenens | ceveees 25| ... AFE 179,803 |...118.862 | ...coooovvvveenne 196,122 | coovvvevvr 165,000 | oo 175,656 | ..o 0 (A147) | o0 |0 2.000 04/05/2016. | 12/01/2043.
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42330P  AH 0 |HELIX ENERGY SOLUTIONS GROUP | e | e e | e8| 171,123 |..103.547 | cccovvanne 170,853 | oo 165,000 | ... 168,491 (2,464) (168) 0 0. 4250 |...... 3.49 [MN...... 11/09/2016. | 05/01/2022.
42703M  AB 9 |HERBALIFE LTD D|.. 326,625 |...91.644 | ...............297,843 | ...... 325,000 | ... 297,843 (28,442) (340) 0 0 ... 2.000 |...... 1.845 |FA..... 04/06/2016. | 08/15/2019.
44043V AD 0 |HORIZON PHARMA INC e | e 3FE| .. ...3,942,594 1....99.250 | ..............3,920,375 | .....ccccc.... 3,950,000 | ...ccooouee. 3,920,375 | ............ 235,233 21,517 0 0 .. 5.000 |...... 4.910 [N/A..... 05/20/2015. | 04/29/2021.
44052T  AB 7 [HORIZON PHARMA INC.......cooviiiiiimriiirieririsissisesiesissesssisssisessesisesenns | eveens Clorinens [ e SFE| o 504,542 |....93.963 | ................498,004 | ....... 530,000 | ... 497,792 (9,803) 3,054 0 0 ... 2.500 |...... 3.380 |MS...... 11/28/2016. | 03/15/2022.
447462  AB 8 |HURON CONSUL.....ovvuuiemrirriierieeiseenessssssessesssssssssssssessensssssssssssssens | seveens 141,116 ...144,000 | ... 140,883 | ... (865) 631 0 0. 1.250 |...... 1.834 |AO...... 09/13/2016. | 10/01/2019.
454889  AM 8 |Indiana Michigan Power Co INDIANA MICHIG. IO I B ISTOORTO (P 2FE| .. ...2,047,460 |...119.807 | .............2,396,134 | ..... .2,000,000 | ....oooonee 2,041,086 | .....cooorvrrrinn 0 (1,042) 0 0. 6.050 |...... 5.875 [MS...... 09/09/2009. | 03/15/2037.
45772F  AD 9 [INPHICORP ... | ceneies e | e8| 247,022 |..107.377 | ...cccceec..... 263,074 | oo 245,000 | ................ 246,899 | ..o 0 (123) 0 0. 0.750 |...... 0.580 [MS...... 09/16/2016. | 09/01/2021.
45784P  AE 1 [INSULET CORP.......ooiiiiieiiieiiceeissciissesisssisesissssss s | cevinas e 231,404 |..... 92.318 | .oooirn212,331 | 230,000 | ... 212,331 (18,998) (75) 0 0 ... 1.250 |...... 1.123 |MS...... 09/22/2016. | 09/15/2021.
458118  AC 0 |INTEGRATED DEVICE TECH INC.....c.oooviriiriiiierinieiesissiseissisesiesienians | eveens o] . ..293,087 |[..103.401 | .................291,591 | ...... 282,000 | ... 292,872 | oo 0 (215) 0 0. 0.875 |...... 0.213 |MN...... 11/21/2016. | 11/15/2022.
458660  AD 9 [INTERDIGITAL INC.......ooviiriiiriiiceiieceiiecesiesesiecesiesesiesesieseseesesesesesinens | ceneees [P0 [FURRTRON DU 3] 425483 |..134.983 | .............543,981 | ..o 403,000 | ...covvvrnnnns 422,239 | oo 0 (3,244) 0 0 ... 1.500 | ....(0.019) [MS...... 08/05/2016. | 03/01/2020.
460599  AC 7 |INTL GAME TECHNOLOGY PLC........ccooiomvirrireneirieneieneensisessisssesnsieias | coneees C 2| 3FE 1,000,000 |...107.250 | ..............1,072,500 | .............. 1,000,000 | ....cccoooeee 1,000,000 | ....ccooeec. 120,000 0 0 0 ... 6.500 |...... 6.500 |FA....... 04/07/2015. | 02/15/2025.
46333X  AD 0 |IRONWOOD PHARMACEUTICALS INC.........oovvviiirieiniiieriiesesssissniisnins. [ e e 5| o 317,425 |..113.826 | .................369,935 | ....... 325,000 | ... 317,503 | ... (642) 721 0 0 2.250 |...... 2654 [JD....... 11/14/2016. | 06/15/2022.
464337  AJ 3 |ISIS PHARMACEUTICALS INC.......cooviriirriiireiieseiseseieseiseseiseseiseseienees | cereees [P0 IFORTRON IR L3 I 85,042 |...101.885 | .....c.cc0ee...81,508 | oo 80,000 | .. 81,508 (3,519) (14) 0 0. 1.000 | ....(0.281) [MN...... 12/21/2016. | 11/15/2021.
46625H JQ 4 | JPMORGAN CHASE&CO e | s . 2| 2FE 25,000,000 |...107.750 ...25,000,000 .24,997,538 55 0 0. 6.750 |...... 6.750 |FA....... 703,125 | L 1,687,500 | 01/14/2014. | 12/31/2049.
47032@ AH 4 | JAMES CAMPBELL CO LLC.......cooiiciiiireiieceiiereiieseeieseiiscesiesesiesenisneniens | e [P0 [FURRPRON DR 2| s 1,000,000 |...103.426 1,000,000 | .. ...1,000,000 0 0 (U 4580 |...... 4581 [UD.cces | oo 127 | 45,800 |09/26/2014. | 09/30/2026.
47032@ AJ 0 | JAMES CAMPBELL CO LLC......oviiiirriirriiriiiereiiesseieesissessisesssessssssssiens | e [P0 [FURRTPOON ISP 2| 1,000,000 |...103.440 | ..............1,034,398 | .............. 1,000,000 | ..ooovvernne 1,000,000 0 0 0. 4.630 |...... 4.632 (Do | o129 | 46,300 | 09/26/2014. | 09/30/2027.
479142 C@ 8 |JOHNSON MATTHEY PLC Johnson Matthey Plc............ccccccoouviinriiinniiiiciins | e Bl o | 1] 6,904,552 |..117.614 | .............6,202,658 | ..... 5,273,750 ..5,273,750 0 (U I (157,750) | ...... 4.660 |...... 4.660 [JJ....... 01/31/2011. | 01/31/2021.
48123V AC 6 [J2 GLOBAL INC........ooiiiireiieceiieceiieceiiecesiesesisesisssssesesisesiesssiesssiennns | cevinas . 2| 4FE 238,810 |...132.181 ...220,000 | .. 236,243 (2,567) 0 0 3.250 |...... 1.534 |JD....... 04/04/2016. | 06/15/2029.
493723 AA 8 |KEYW HOLDING CORP.........ooosriirriiriiniisssiississssssssssssesssssssssesnnns | coneees [P [OOSR IO 5| i 122,249 |..100.142 | ......ccc....... 115,163 | oo 115,000 | ... 115,163 (159) 0 0. 2.500 |...... 0.068 [JJ....... 12/07/2016. | 07/15/2019.
494550 BD 7 |KINDER MORGAN ENER PART KINDER MORGAN EN.........cccoooimmmiimmmiiranns | e .513,325 |...110.494 ....500,000 ..511,983 (235) 0 0. 6.500 |...... 6.300 [MS...... 02/23/2010. | 09/01/2039.
499260  AA 7 | KNOWLES CORP.......cooiiiriiiiiceiciressissiiesiese s | cevenes 107,614 |..116.722 ....105,000 | .. .107,358 |. (257) 0 0 3.250 |...... 2.744 |MN...... 06/23/2016. | 11/01/2021.
501044  CR 0 |KROGER CO THE........ccooouiriiinriiceiineieeeissssssesessssessessssessssesessessseenes | e 1,993,220 |...105.346 2,000,000 | ...ccceeeen. 1,993,738 | oo 0 121 0 0 5.000 04/10/2012. | 04/15/2042.
501889 AB 5 945,000 |..... 99.250 .1,000,000 | ... 959,542 | . 15,614 5178 0 0 |...4.750 01/16/2014. | 05/15/2023.
521865 AV 7 |LEAR CORP.......ccoooiiriirrisscssiseisssssssss s | e 1,000,000 |...104.750 1,000,000 | ...cccoovvneee 1,000,000 | ..ooorviirrniinane 0 0 0 0. 5.375 03/11/2014. | 03/15/2024.
527298  BD 4 |LEVEL 3 FINANCING INC......ccooouiiiiiiiiiiiriiieneiiseseeiesesiesesiesesiesssesseseennsens | e 2,975,816 |...103.000 | ..............3,082,275 | ..... .2,992,500 2,979,504 | i 0 1,931 0 0 5.375 02/05/2015. | 08/15/2022.
52729K AM 8 |LEVEL 3 FINANCING INC.. ...5,488,750 |...100.813 . .5,500,000 | .. ..5,489,140 | . 85,392 1,143 0 0]....3.500 06/02/2015. | 05/31/2022.
530610 AD 6 |LIBERTY INTERACTIVE LLC.......cooviiiiriiriiineiieneeeseissesiesesiesssissssinniens | s . 304,067 |...107.018 | ................315,703 | ....... 295,000 | ... 303,451 (317) 0 (U 1.750 12/15/2016. | 09/30/2046.
531229  AB 8 |LIBERTY MEDIA CORP........cccciiiriiniiniiiciicissisississsiesissensssssissienes | e [P0 IFURRPRORN IR K] I 253,264 | ...106.660 255,000 | ... 253,424 160 0 0. 1.375 04/06/2016. | 10/15/2023.
531229 AC 6 |LIBERTY MEDIA CORP e 2 3 180,178 |...105.300 ...175,000 | .. 179,967 |. .0 (211) 0 0 2.250 10/20/2016. | 09/30/2046.
538034 AJ 8 |LIVE NATION ENTERTAINMENT INC BV [P0 [FURRTRON I A 249,608 |...105.920 231,000 | ... 243,768 (4,307) (1,532) 0 0 ... 2.500 11/10/2016. | 05/15/2019.
552848 AB 9 |MGIC INVESTMENT CORPORATION........ccoomtiimrinirierieriieissisniisesieneennns. | veenes o] ...89,574 |...125.339 88,991 | ... (582) 0 0 0 ... 9.000 12/22/2016. | 04/01/2063.
55608B AB 1 | MACQUARIE INFRASTRUCTURE CO. I I ..372,380 |...100.217 372,319 |. .0 (61) 0 0....2.000 11/14/2016. | 10/01/2023.
561233 AA 5 | MALLINCKRODT INTERNATIONAL FIN........ FSSURRRUSRRRR PR 352,000 |..... 96.250 338,800 | ... (880) 0 0 0 ... 5.750 07/30/2014. | 08/01/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN........ [SSROTURRRRIN PR 613,170 |..... 89.500 579,960 (34,116) 906 0 0. 5.500 09/19/2016. | 04/01/2025.
56585A AD 4 |MARATHON PETROLEUM CORP 5.125% 3/1/2021........coomvvvemeriirenrireciirienes | cereees [ [ 2] . 2FE| ... 11,993,640 |...109.109 | ............13,093,096 | ............12,000,000 | ........... 11,997,235 | oo 0 583 0 0 .. 5.125 01/27/2011. | 03/01/2021.
58471A  AB 1 |MEDIDATA SOLUTIONS INC......oevvuiirieiiiiiniieiienisssiseiissiisessesesssessssenns | ceveens [P0 ISR ISP 3 i 16,377 |..109.447 | ccooovvrieeen 16,417 | 015,000 | o 15,956 | .ocovverirerirnne 0 (422) 0 (U 1.000 04/22/2016. | 08/01/2018.
595017  AD 6 |MICROCHIP TECH INC........ccoooiriiiiriiineiireiiseeeiesesessssisessssesssssssesssseens | s e | AFE| oo 270,122 |..130.208 | .................338,541 | ... 260,000 | ... 269,406 (716) 0 0 ... 1.625 06/01/2016. | 02/15/2025.
595112 AY 9 |MICRON TECHNOLOGY INC.......ccoooomiriiriiiiiiniinniseiiiesieseinsissisesissienies. | oo . 3 3FE 777,120 |..... 98.858 | ..cocvierrnn 917,400 | oo 928,000 | ...ocoevvrnne. 775,347 |. (1,773) 0 0. 3.000 11/29/2016. | 11/15/2043.
603158  C* 5 |[MINERALS TECH INC.......ccovviiiriiiriiiiniisnissceisessssssssissssenssinnnes | oo . (V1 [ (U I 0 0 0 0. 0.000 06/12/2015. | 03/08/2021.
603156 AE 8 |MINERALS TECH INC . ...563,582 | ... 565,010 2,515 (382) 0 0 . 3.760 06/24/2015. | 05/09/2021.
62942X AD 0 |[NRGYIELD INC . e . 131,295 | ... 96.325 | ... ....135,000 | ... 130,039 (1,401) 145 0 (U 3.250 11/04/2016. | 06/01/2020.
62943W  AB 5 |NRG YIELD OPERATING LLC.......coooiiriiiriiiriieeiseciiseceissseissneesesssssnenns. | cevenas . 2| ... 3FE 976,559 |...100.500 | .............. 1,005,000 | ..ccooovvnnnee 1,000,000 | ...coovvrennnc 979,576 | ............ 149,989 2,087 0 0. 5.375 07/22/2015. | 08/15/2024.
64157F  AA 1 | STAG FURNITURE HOLDINGS PLC.......coccovirerimriiiiniinniscienieseisssissinns | eveees [P0 ISP I L) - 177,838 .. 107171 | oo 182,191 | oo 170,000 | ... 174,825 (2,274) (738) 0 0 ... 1.750 08/09/2016. | 06/01/2021.
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67001B  AQ 6 [NOVELISINC.....ccooouiiiiceiiiriiieceieceiiereiiecesi e | cereees [P0 ORI I 3FE| oo 4,900,375 |...100.411 | .ccooooveves 4,945,227 | oo 4,925,000 | oo 4,904,404 | ........... 211,686 3,192 0 0. 4.020 |...... 4163 [N/A.... | oo 1,100 | ... 199,739 | 06/03/2015. | 05/18/2022.
67020Y AG 5 |NUANCE COMMUNICATIONSIINC............ e [ s . 2] 3FE 60,467 |.... 96.890 | ...coovvvnnnens 58,134 | .o 60,000 | .. 58,134 (2,324) (9) 0 0. 1.500 |...... 1.336 11/22/2016. | 11/01/2035.
67020Y AH 3 |NUANCE COMMUNICATIONS INC............ SRR U . 2] 3FE 0. 0.000 0 (V1 R (U IR 0 0 0 0 ... 1.000 |...... 0.000 01/01/2016. | 12/15/2035.
67020Y AK 6 |NUANCE COMMUNICATIONS INC............ [SSSTURIRTORRORTORS IOV [P0 ISP I 27| i 131,327 | ... 90.320 | .o 126,448 | 140,000 | ccoovviirriene 131,353 | i 0 25 0 0. 1.000 |...... 1.371 12/09/2016. | 12/15/2035.
67054K  AA 7 NUMERICABLE GROUP SA.......ccoooiiiiiiiiiiicisiniissceiseeissssisssssesssssnssnns | ceveees c 2] . AFE 500,000 |...102.250 ....500,000 500,000 | ..oooovvrerrrrinnn 0 0 0 0 ... 7.375 |...... 7.367 04/06/2016. | 05/01/2026.
67054L  AB 3 |NUMERICABLE GROUP SA........ccooiiiiiriiriiineiinsseissssissssissssieseisseios | s C 2] 4FE 1,000,000 |...102.500 ...1,000,000 | . 35,000 0 0 0. 6.000 |...... 6.001 04/23/2014. | 05/15/2022.
670704  AF 2 [NUVASIVE. ... | s [P0 USRI A 290,688 |...127.084 0 0 2.250 |...... 0.192 11/28/2016. | 03/15/2021.
674215 AJ 7 |OASIS PETROLEUM INC........ooiviiiiiiriiirieieneiieseeiseesisssssissssissesssssnssnnnees | venee [ oo | cerevivennns | cevens 4FE ...24,000 |...139.405 ...27,881 0 0. 2.625 | ...(0.274) 11/10/2016. | 09/15/2023.
682189  AK 1 |ON SEMICONDUCTOR CORP.........ccovvvirierirriiiniinsriesiesessssssiasssiesienes | voenes e | e 3FE| .. ..352,375 |...101.660 | .... .355,810 | ....... 350,000 0 0. 1.000 |...... 0.832 11/28/2016. | 12/01/2020.
69327R  AD 3 |PDC ENERGY INC DELAWARE..........cccooommriimiiiareeieneieeneeiseseseesesesesesissenes | cevinas e | e AFE| oo 162,665 |...111.590 | ......ccooeveenee 175,196 | coovvoece 157,000 0 0 ... 1125 ... 0.392 09/22/2016. | 09/15/2021.
69369E  AD 1 |PERTAMINA PERSERO PT.....c.ociiiiiniiniiiciicnisisnissssissssssississiinns | eviees D e | e 2FE ..2,922,620 |..... 96.250 ..2,887,500 3,000,000 0 0 ... 6.000 |...... 6.193 06/11/2014. | 05/03/2042.
69393@ AA 6 |DIEBOLD INC.......coooiiiiiriirineesisessesises s | covenas e | e 3FE| .. ...7,052,432 |...101.437 | ... ..7,226,071 7,123,669 0 0. 5.250 |...... 5.487 05/11/2016. | 04/05/2023.
70338P  AB 6 |PATTERN ENERGY GROUP INC........ccooouiriiimiiireiiiceiiseseeieceeiesesiesssienenes | cereees [P0 ORI I A 147,186 |..... 96.825 | ..ooovveecens 154,920 | oo 160,000 0 0. 4.000 |...... 6.396 09/23/2016. | 07/15/2020.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T PEMEX PRO.......cccovuvmmrminnnnirnnis [ v | [ roverirenins | e 2FE ..1,027,000 |...112.958 ..1,468,455 1,300,000 0 0. 8.625 |...11.402 02/10/2006. | 12/01/2023.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T PETROLEOS. e | 2FE| .. ...1,720,926 |...118.488 ..2,488,241 2,100,000 | .. . L0 0 0 ... 9.500 |...11.827 02/08/2006. | 09/15/2027.
71645W  AS 0 | PETROBRAS INTL FINANCE COMPANY........cocovvimriieririniinsiciinsisesiisniins | cvvi D 2| AFE 145,708 |....84.000 | .................140,280 | ...ccoeoovrrrunce 167,000 | ... 140,280 (5,508) 0 0. 6.750 |...... 7.941 10/14/2016. | 01/27/2041.
71647N AA 7 |PETROBRAS GLOBAL FINANCE BV.......cccoccoovvviinriiianinnens B I [ SO I AFE| oo 234,500 cervrennnnn 222,000 | o 300,000 | ... 222,000 (12,674) 0 0 ... 5625 |..... 7.538 10/19/2016. | 05/20/2043.
71647N  AF 6 | PETROBRAS GLOBAL FINANCE BV.......cccocoovvviinriiieriinnes B D 2] 4FE 1,027,500 . 1,137,500 | ..............1,300,000 | ............. 1,046,953 | .....coovvverrri 0 0 0. 4375 |..... 8.374 05/03/2016. | 05/20/2023.
71647N. AM 1 | PETROBRAS GLOBAL FINANCE BV.......c.c.ccoovviiinriiiinniinnns B I C 2] AFE 174,950 |....96.000 | .................192,000 | .................200,000 | ................ 176,522 | oovvvcecenns 0 0 0. 6.250 |...... 8.459 04/28/2016. | 03/17/2024.
723787  AF 4 | PIONEER NAT RES CO PIONEER NATURAL RESOU ..106.252 | ................531,262 | .................500,000 | ................ 498,751 | oo 0 0 0. 6.875 |..... 7.075 01/26/2010. | 05/01/2018.
73179P  AK 2 [POLYONE CORP ..101.250 500,415 | . 11,720 0 0 5.250 |...... 5.234 02/13/2013. | 03/15/2023.
73640Q AB 1 |PORTFOLIO RECOVERY ASSOC INC.........ccocumrimririrninnisniinsisnieninnies [ | oo | evnienies | coniinensd | v 358,079 | 94.885 0 0 3.000 |...... 8.231 09/20/2016. | 08/01/2020.
741503 AS 5 | PRICELINE.COM ..127.336 | . 0 0 0]....0.350 | ....(4.013) 04/04/2016. | 06/15/2020.
741503  AX 4 | PRICELINE.COM.... ...106.502 | ... .363,982 | ..... .0 (1,084) 0 0. 0.900 | ....(0.688) 11/10/2016. | 09/15/2021.
74264*  AB 2 |PRISALHCLLC ..105.638 | ... 22,112,764 | ... .2,000,000 .0 0 0 0. 4.270 |...... 4.270 04/15/2014. | 04/15/2026.
74264* AC 0 |PRISALHCLLC ..101.894 ..1,324,626 .1,300,000 0 0 0 0]....3.750 06/01/2016. | 04/01/2026.
74264* AD 8 |PRISALHCLLC ...101.391 2,433,379 | ..... .2,400,000 | .. .0 0 0 0. 3.850 06/01/2016. | 04/01/2028.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC PRIT CORE ...101.307 1,519,599 | ..............1,500,000 | ............. 1,500,000 | ..oooomrvvirrriinnne 0 0 0 0 4.000 02/14/2013. | 02/14/2025.
743424 AD 5 |PROOFPOINT INC ...113.487 465,297 403,807 (1,278) 1,144 0 0]....0.750 11/28/2016. | 06/15/2020.
74347@ AA 3 |PROSIGHT GLOBAL INC . 113.722 1,137,220 | ..............1,000,000 | ............. 1,000,000 | ..o 0 0 0 0 ... 7.500 11/27/2013. | 11/26/2020.
751277 AN 4 |NESTLE PURINA PETCARE CO NESTLE PURINA P.. ..124.399 ..6,020,935 (17,894) 0 0 ... 9.300 09/06/1994. | 05/01/2021.
751277 AR 5 |NESTLE PURINA PETCARE CO NESTLE PURINA P.. - . ...123.487 .6,174,362 ..12,408 0 0]...8125 09/01/1994. | 02/01/2023.
767754  CH 5 |RITE AID CORP.....ccoviiiiiiicisccs s | e . 200,000 |...107.750 . 0 0 0. 6.125 03/19/2015. | 04/01/2023.
779376 AD 4 |ROVICORP........ooiiiiiriiciisceieseseisssi s | e e A 182,638 |...100.500 185,925 179,726 (3,737) 826 0 0. 0.500 09/20/2016. | 03/01/2020.
780153 AU 6 |Royal Caribbean Cruises Ltd SSSTUTORTRRSTREN IOV C 2] 3FE 1,018,750 |...106.250 | .... ..1,062,500 | ..............1,000,000 | ............. 1,012,515 | oo 0 (1,795) 0 0 .. 5.250 03/26/2013. | 11/15/2022.
784541 AM 2 | SMENERGY CO....oviieuiieriiiiiiniisiesisiesississsisssisssessessssssssssasssienes | soenes [P0 PPN I A s 129,414 |..116.871 | v 146,089 128,941 | ... (322) (150) 0 (U 1.500 12/09/2016. | 07/01/2021.
78709W AE 9 | SCIENCE APPLICATIONS INTERNATI............. SRR PR e | e SFE| o0 [ 0.000 0 0 0 0 0 0. 0.000 01/01/2016. | 04/21/2022.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028.............cccocovvvvmvmerirniianianns | o [P I . 202474 | 1,468,747 | ..ccocvvvveaes 1,437,500 | .. ...1,437,500 0 0 0. 4.270 coereennn 1,023 06/25/2013. | 06/25/2028.
79575@ AL 1 | SALTCHUK RESOURCES INC........cccovviiniiiriiiriisrisssissnissnsssniissniis | o [P 4] 2| s 1,500,000 |...103.402 | ............. 1,551,036 | ..ccovvvvrnnee 1,500,000 | ..cccoovvnnee 1,500,000 | ..oooorviirrriinnne 0 0 0 0. 4500 |.....4.499 |MS.....| .......... 22,313 09/02/2014. | 09/02/2029.
808194 B* 4 |A. SCHULMAN INC ..868,538 |....99.750 | .....cc........868,538 | coooooriiinnn 870,714 | ... 868,538 7,204 415 0 (I 4.000 2,840 06/17/2015. | 05/11/2022.
80918T AA 7 |SCORPIO TANKERS INC . - . 271,122 |.....82.054 | .................266,677 | ....... 325,000 | ... 266,677 (15,011) | coovvevne 10,567 0 0 ... 2.375 05/16/2016. | 07/01/2019.
81170Y  AB 5 | SEACOR HOLDINGS INC........ooirveirriiriiieneeieeeeiesesiesesiesesssesssesssesessesens | ceveees . 2] . AFE 270,865 |....88.194 | ..............304,269 | .............ce. 345,000 | ......coceeeen. 273413 | o 0 2,547 0 0 .. 3.000 12/08/2016. | 11/15/2028.
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81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5...........cooovemiriimncirnniirins | e IO 2] 3FE| oo 1,000,000 |...104.000 | ..............1,040,000 | ..............1,000,000 | ............. 1,000,000 | ..ooorvvercriinnne 0 0 0 0 5.250 |...... 5.250 03/07/2013. | 04/01/2023.
81725W  AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202 SR O [ U I SFE| o 958,750 |...102.625 | ..............1,026,250 | ..............1,000,000 | ................ 969,087 | ..ovorriirriinan 0 3,684 0 0. 4875 | ... 5.426 01/22/2014. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV........coooiriiiriiiriiiereisereiseseseneiseseiseseioenees | oo C 2] 3FE 400,000 |..... 97.625 390,500 4,500 0 0 0. 5.000 |...... 5.000 03/19/2015. | 10/01/2025.
82823L AC 0 | SILVER STANDARD RESOURCES INC.........ccoccovmimirirmrinriirinniseivesinsiinenins | oo A 2] 4z 264,760 |..... 91.850 247,995 (16,648) (117) 0 0 ... 2.875 |..... 2.647 11/18/2016. | 02/01/2033.
829259 AR 1 | SINCLAIR TELEVISION GROUP INC.......ccoomivrrimrimeriermiensenssseessenssesssensens | cevnees | o [ vverereni | oevens 4FE] .. ...1,000,000 |...102.250 | ... ..1,022,500 1,000,000 | .....ccooeeec 1,000,000 | . 30,000 0 0 0. 5.625 |...... 5.625 07/09/2014. | 08/01/2024.
82926# AF 2 |SINCLAIR TELEVISION GROUP INC . e | 3FE| .. ...2,951,306 |...100.188 | ... ..2,960,541 | ..... .2,955,000 | ... 2,952,002 | . 25,767 786 0 0 3520 |...... 0.000 05/08/2015. | 07/31/2021.
83379  AD 7 |SODEXO INC......cooiviieiiriiireiisneesesissiisssisssssssssssssssssssssssssnseons | cenenes e T ,000,000 |..105.794 | ............. ,289,710 | .covviennn 5,000,000 | .......c..... 5,000,000 0 0 0 .. 4.140 |...... 4.140 03/04/2014. | 03/04/2026.
84760C AA 5 | SPECTRANETICS CORP........cooiiiiiiriirenireiiesesieeesessseissessssssesessesesoens | cevenas . 2 5 197,553 |...103.400 | ...ooooverveenee 227,480 | .oovvvenn. 220,000 198,095 542 0 0 .. 2625 |.... 3.349 11/21/2016. | 06/01/2034.
84762N BB 6 | SPECTRUM BRANDS INC......cocvvvirririiiinniieiienisisesissiiesieniesessssssieens | cvvees [P (U I SFE | e 0. 0.000 0 0 0 0 0 0. 0.000 |...... 0.000 01/01/2016. | 06/09/2022.
84762N  BG 5 | SPECTRUM BRANDS INC SPECTRUM BRANDS INC..........cooovmvvirrriinnriiens [ e e | SFE| oo 1,377,963 |...101.036 | ............. 1,397,739 | oo 1,383,411 181 0 0 ... 3.330 |...... 0.000 10/06/2016. | 06/23/2022.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL et | e [ [ 4] ... 2FE| oo 5,349,108 |...102.656 ..5,491,207 5,349,108 0 0 0. 5.300 |...... 5.337 02/20/2014. | 03/31/2033.
85205T  AF 7 |SPIRIT AROSYSTMS........ooiiiiiiimiiimeiiinieissesissssissssissssessssssssssessssssssesnns | coneees . 2] . 2FE 1,000,000 |...103.750 | .... ..1,037,500 1,000,000 0 0 0. 5.250 |...... 5.250 03/04/2014. | 03/15/2022.
852060 AD 4 | SPRINT CAPITAL CORPORATION........ccoouriemrriimniieniessneisseseiseneeseseiienees | s . 2| 4FE 869,675 |..... 98.750 | ..ooovrvens 849,250 | ... 860,000 (466) 0 0. 6.875 |..... 6.750 07/16/2014. | 11/15/2028.
85571B  AA 3 | STARWOOD PROPERTY TRUST INC.....c.ccovviriririrriiniiireiinniieississsissiienes | ceveens [P0 ISP I 3 5,427 |...109.200 (49) 0 (N 4550 | ...(1.841)|MS...... 11/03/2016. | 03/01/2018.
8557IN  AB 5 |STARZLLC STARZ FINANCE CORP 5% & 9/15/........cocvvveerriicnriiariieniienns | e . 2] 3FE 505,000 |...101.260 500,000 (1,155) 0 0 ... 5.000 |...... 4753 |MS...... .25,000 | 02/13/2013.| 09/15/2019.
858119  BC 3 |STEELDYNAMICS INC........ooiirviireiiineiiensississcnssnssisssssssssnsinninns | oo e | SFE| v 1,000,000 |...103.875 | ..............1,038,750 | .............. 1,000,000 0 0 0. 5125 |..... 5.125 05/12/2015. | 10/01/2021.
864909 AA 4 | SUCAMPO PHARMACEUTICALS INC.........coovviiriiiciinnisenisesesniiisniinns | s I I . . ...106.415 ....110,000 0 0 0 | 3.250 |...... 3.250 12/21/2016. | 12/15/2021.
86614D  AG 3 | SUMMIT MATERIALS LLC.......coiriiireiieriiiereiieseiiesesieseseesesiesesissessesesienns | cevenas [ [ . ...100.656 ...985,000 | ... 979,558 8,152 (666) 0 0. 4.000 |...... 4.113 08/04/2015. | 06/24/2022.
86828P AG 8 |SUPERIOR PLUS CORP.........cocooiriinriiinriinsiisnsisssnsssscssssssnssssnsnens | coneies . ..102.549 | ............... 136,881 | oo 133,478 | ... 134,573 1,326 (1,837) 0 4,742 |..... 6.000 |...... 4.554 10/01/2015. | 06/30/2019.
87157B  AA 1 | SYNCHRONOSS TECH.........ccoomiireiiriiiireieneeiesesissesiesesiesesisssessssssesnnnes | ceveees [ [ . ...105.054 74,000 | .. 76,963 | ... (503) (421) 0 0. 0.750 | ...(1.015) 09/21/2016. | 08/15/2019.
87264A  AK 1 |T-MOBILE USA INC T-MOBILE USA INC.......cccoooimmmrimnmriinriinciisecissniisnniiens | coneees | . ..103.875 | ..............2,077,500 | ..... .2,000,000 | .............2,000,000 | ...cccccoowrrrirnnae 0 0 0 0. 6.250 |...... 6.250 10/13/2016. | 04/01/2021.
87264A AL 9 |T-MOBILE USA INC T-MOBILE USA INC.........cccocosirrimririnriieniseneeseneisenenins | ceveees e . ...105.875 1,000,000 | ............1,000,000 | ...cooooirrrirrrnenas 0 0 0 0. 6.625 10/13/2016. | 04/01/2023.
877249 AD 4 |MONARCH COMMUNITIES INC... ...100.250 .1,000,000 . 41,250 0 0 0]...5625 02/28/2014. | 03/01/2024.
88031IN  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners ...102.500 1,473,539 | ... 1483194 | e, 0 (1,945) 0 0. 7.000 07/25/2007. | 06/30/2021.
880770 AF 9 | TERADYNE INC ...106.134 .0 (25) 0 0 1.250 12/08/2016. | 12/15/2023.
881609 AZ 4 |TESORO CORP. .35,000 |...104.000 0 0 0 0]...5.375 08/06/2014. | 10/01/2022.
883203 BU 4 |TEXTRONINC........ccoooivmmrivarrirariiinas 3,493,035 |...104.111 ..3,643,890 .0 624 0 0. 4.300 01/23/2014. | 03/01/2024.
89675 AP 2 | TRITON CONTAINER INTERNATIONAL Triton Co.. .10,700,000 |...110.043 .. 11,774,548 .10,700,000 .0 0 0 0 6.600 04/30/2010. | 04/30/2022.
89675 AR 8 | TRITON CONTAINER INTERNATIONAL Triton Co.. 3,300,000 |...110.189 ..3,636,227 3,300,000 0 0 0 0]....6.650 06/30/2010. | 04/30/2022.
90011Q  AA 8 | Turk Telekomun. R . 996,120 |..... 98.875 . 997,996 |. .0 761 0 0. 3.750 06/12/2014. | 06/19/2019.
901109 AC 2 |TUTOR PERINI CORP e | AFE | 244587 | .. 114.313 | 262,920 | e, 230,000 | ..covverernee 243,342 | o) 0 (1,244) 0 0. 2.875 08/05/2016. | 06/15/2021.
911365 AX 2 |UNITED RENTALS NORTH AMERICA | 545,900 |...105.875 . 530,000 | ... 540,555 1,620 (2,328) 0 0]...6.125 08/01/2014. | 06/15/2023.
911365 BB 9 |UNITED RENTALS NORTH AMERICA | 1,500,000 |...105.250 | ..............1,578,750 | .............. 1,500,000 | ....cccoooeee 1,500,000 | . 22,500 0 0 0 ... 5.750 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA | 400,000 |...102.750 ....400,000 | ... 400,000 | . 10,000 0 0 0. 5.500 03/12/2015. | 07/15/2025.
912920 AC 9 |US West Communications QWEST CORP 6.875% . . 34,750 | ..... 94.626 50,000 | .coooovvvirenes 37,080 [ oo 0 290 0 0 .. 6.875 09/27/2002. | 09/15/2033.
92240M  BC 1 |VECTOR GRP LTD....cotiiiiiiiiriiiiissiiesiesississsisssiesiessssssssssesssisesienes. | voenes [P0 PPN I A 219,520 |..114.911 | .................229,822 | .................200,000 | ....ccevernee. 216,167 | oo 0 (3,354) 0 0. 5.500 04/06/2016. | 04/15/2020.
94353@ AB 0 | WAVEDIVISION HOLDINGS LLC......covveuirmrirrireerinissrieriesssseesssssssssssinenes | sevees e | e 3FE ...1,969,177 |...100.400 | ............1,972,123 | ..............1,964,266 | ............. 1,967,167 | . 33,662 (1,297) 0 0. 4.000 |...... 0.000 |N/A..... 80,219 | 07/17/2015. | 09/10/2019.
947075 AH 0 | WEATHERFORD INTERNATIONAL LTD......ccocoviiieriiiiniiniineiieniiseissiiesiinns [ e Clooinens [ e 4FE| .. 315,926 |...107.540 ....300,000 | ... 311,310 (4,340) (276) 0 0. 5.875 |..... 4.552 [JJ....... 12/01/2016. | 07/01/2021.
94986R  Z7 9 |WELLS FARGO & COMPANY.........covriiirriiiriiiinriensissssissessnsssssssesssesnnns | covenas e | e TFE| i 245,000 {...102.901 | ...ccoccc0... 252,107 | oo 245,000 | ........ccc..... 245,000 | ..ooovvinnin 0 0 0 0. 0.250 |...... 0.250 [MN...... 10/28/2016. | 11/06/2023.
97314X  AK 0 |WIND ACQUISITION FINANCE SA........coooumiriimmiiereiiinmeiieseieseseeiseseiesesesoenes | cereees D 2] 4FE 1,000,000 |...103.750 ..1,037,500 .1,000,000 . 63,750 0 0 0 ... 7.375 |...... 7.375 |AO...... 04/08/2014. | 04/23/2021.
98156Q AA 6 |WORLD WRESTLING ENTERTAINMENT ......ccooooiiviimniinniisneiencieneiinniens | o e | AZ | i 85,106 |..... 97.919 | ... 83,231 85,000 | .. 185,106 | .o 0 (1) 0 0. 3.375 |...... 3.355 | JD....... . 12/13/2016. | 12/15/2023.
98235T AE 7 |WRIGHT MEDICAL GROUP NV.......ooviiiiriiiiriiiineiincesiecesiesesisseseesesesnenens | ceveees (O} ISR I 5| o 382,038 [..104.229 | ..ccoovvvunnne 380,436 | ....... 365,000 | ... 377,671 (2,624) (1,743) 0 0 ... 2.000 |...... 0.638 [FA.....| oo 2,758 | e 2,200 | 09/20/2016. | 02/15/2020.
98954#  AB 2 |ZIEGLERINC......ccooooriireceisceccscsss s | ceneies [P0 ISPPOPOTRN IR K I 1,000,000 |...104.967 | .............. 1,049,668 | .............. 1,000,000 | ....cccooeeee 1,000,000 | . 45,511 0 0 0 | 4520 |..... 4520 |AO..... | 9,291 | i 45,200 | 04/22/2014. | 04/17/2024.
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98954M  AA 9 | ZILLOW GROUP INC. 2101.955 | 76,466 | ...coooovrrnen. 75,000 | .o 75,309 | ooveoceiecriin 0 (3) 0 0 ... 2.000 |...... 1.911 12/07/2016. | 12/01/2021.
AIR56Z AB 9 |BUWOG BAUEN UND WOHNEN GMBH. ...100.650 849,285 (21,651) (1,705) 0 ...(54,391) ] ...... 0.000 | ....(0.675) 10/04/2016. | 09/09/2021.
AB428R  AD 8 | STEINHOFF FINANCE HOLDING GMBH ...100.880 | ......cc......532,016 | ..ooireeren. 527,375 | 507,868 | .....coovvverrrriran 0 3,100 0 .(29974) ] ...... 1.250 |...... 1.949 02/04/2016. | 08/11/2022.
BOROM3 AC 3 |BARRY CALLEBAUT. ...106.978 (1,647) 0 0. 5.500 |...... 5.261 01/16/2014. | 06/15/2023.
B6346B AJ 2 |BEKAERT SANV ...101.612 (47) 0 ...(6,597)]. ...(0.075) 05/19/2016. | 06/09/2021.
000000 00 0 |AVAGO TECHNOLOGIES HOLDINGS PT.......cccccouvemrimminrinniinrinnieniieniinnns. | evnne | D v | 2B | 0 | 0.000 0 0 0. 0.000 |...... 0.000 01/01/2016. | 02/01/2023.
000000 00 O |UBISOFT ENTERTAINMENT SA........cccocimmmiimmmrimnninnnisnnisnneissnessnsssneins | @ | B o | cenni2Z] ne...380,994 | 57.973 (321) 0 cire(2,656) | ...... 0.000 | ....(0.797) 11/21/2016. | 09/27/2021.
000000 00 0 |CORPORACION ECONOMICA DELTA SA........cooovvvmmmremmmeereneirsnnriseneineneninns | woveeee | B | o | 22| 423,071 | 99.750 . 6 0 .(1,698) ] ...... 1.000 |...... 1.019 11/22/2016. | 12/01/2023.
000000 00 O |MIRAIT HOLDINGS CORP.... ...103.800 | .................355,982 | .................342,950 | ......cccc...... 358,194 | oo 0 (18) 0 5,860 ...(0.898) 12/15/2016. | 12/30/2021.
C6901L  AD 9 |BURGER KING WORLDWIDE INC ...100.750 489,687 88 0 0]...3.750 |...... 3.856 |N/A..... . ..18,662 | 06/10/2015. | 12/12/2021.
C9824@ AF 7 |WORLEYPARSONS CANADIAN FINANCE 3.45% 09/. ..101.251 | .............4,353,780 | ..............4,300,000 | ............. 4,300,000 0 0 0]....3.450 |...... 3.450 |MS.....| ........44,505 | ... 148,350 | 09/13/2012. | 09/13/2019.
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH & CO KG.. .. 112.425 .2,636,875 0 0]....78875)]...3570 |... 3.570 04/02/2014. | 04/02/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG.. . ...120.860 ....527,375 0 0 .cr(15,775) | .....4.050 |...... 4.050 04/02/2014. | 04/02/2024.
E35471  AA 4 |SACYR SA....coiiiiiiineiierneinerssinsiessisssiesississsissssssssenssssssssessssssnens. | vovenes | B | conveeend | e8| ... 554,440 | ... 86.032 544,454 24,632 0 [ (13,795 ......4.000 |...... 9.894 12/22/2016. | 05/08/2019.
E6271Z  AB 2 |INDRA SISTEMAS SA........cccoommrirrmrnrinerisnnrinsneisnssssessssssissnssssnsssssesonnnes | coneves | B [ eocveneins | ceerecZ | i 446,711 | 94.055 396,818 95 0 |....(27,453) | ......0.000 |...... 0.090 09/30/2016. | 10/07/2023.
E7650Q AA 3 |NHHOTEL GROUP SA.. 2108065 | v 77,871 | i 738,325 | e 769,423 | .............(4,142) | ........... (QENEK) | — 0 .enn(41,989) | ......4.000 |...... 1.374 02/04/2016. | 11/08/2018.
F58485 AW 7 |LVMH MOET HENNESSY LOUIS VUITT ...265.950 (4,035) 0 ...(0.804) 02/04/2016. | 02/16/2021.
FB527B  AS 9 [NEXITY SA....iiiiciiciiinriirseeissesiesssiesssiesssisessssssssssssssssssssssssssssnnnees | coneees | B [ eovcvenins [ evveeensd | oiriiinnnn385,317 | 64.217 e (434) 0 ....(0.065) 05/27/2016. | 01/01/2023.
F92124 BF 6 |TOTAL SA 104.063 | ................832,504 | ....... 800,000 | ... 823,574 | oo 0 (226) 0 0[....0.500 |...... 0.002 12/15/2016. | 12/02/2022.
G17466 AA 4 |BWGROUPLTD cererinnnnnn. 040,750 .. 89.960 | ... 539,760 | ....... 600,000 | ... 539,760 1,279 0 0....1.750 |...... 5.676 12/07/2016. | 09/10/2019.
G2967L AG 8 |AVAGO TECHNOLOGIES HOLDINGS PT AVAGO TEC.......cccouvvmirverireriiiiis | crvi [0 IV IO 2FE| s 4,666,289 |..101.344 | .............. 4,774,507 | .ovvvnnvne 4711197 | s 4,667,955 1,666 0 0]....3.704 |...... 0.000 08/02/2016. | 02/01/2023.
G3646# AC 7 |FORTH PORTS LTD.......ccoooviriiirieireeieneeiecesiesesiesessssesssesesssssesesssesssnnsenns | coeies Bl. 10,512,232 |...119.621 ....8,155,290 .8,155,290 0 0. (1,572,450) | ..... 5.030 |...... 5.030 12/05/2013. | 12/05/2031.
G3R324 AA 9 | GLANBIA CO OPERATIVE SOCIETY L [V Bl.. ...101.790 632,850 | ... ....653,252 (2,421) (U IO (40,899) | ...... 1.375 |..... 0.635 08/24/2016. | 06/09/2021.
GA788H  AA 3 [INMARSAT PLC.......ooiiriiiriiniinciessissssssssssssssssssssssssssssnssssnnnes | coneees D|.. ..104.583 | .... . 800,000 | ... 826,882 (1,135) 0 0. 3.875 |...... 3.290 09/20/2016. | 09/09/2023.
G9105# AA 2 |PORTMAN ESTATE FUND 20 PORTMAN ESTATE FU.......ccccooooiiiiiimriinniiiens | e Bl.. ...110.067 | ... 761,623 | .o 691,964 | ................ 691,964 0 0| s (133,420) | ..... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105*  AA 6 | PORTMAN ESTATE FUND 26 PORTMAN ESTATE FU.......ccconmvvmmrverireniininis [ e B 110067 | 979,230 | e 889,668 | .......co....... 889,668 0 0| s (171,540) | ...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22 PORTMAN ESTATE FU.......c.coovvvimmniinniiiinins | s Bl.. ...110.065 | ... . 889,668 | ... 889,668 0 0| s (171,540) | ...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
J23426 AA 7 |IIDACOLTD....cccoovvvermrrii @....|B|... ...108.450 | ... 850,877 | oo 600,163 | ....ooooon: 633,823 (7,428) (U I (7,078) | ...... 0.000 | ....(1.569) 10/25/2016. | 06/18/2020.
J30977  AC 6 |KANSAI PAINT CO LTD . |@....|B]... ...102.825 (1,194) 0 ...(39,078) | ...... 0.000 | ...(0.517) 11/24/2016. | 06/17/2022.
J31975 BL 8 |KEIHAN ELECTRIC RAILWAY CO LTD . |@....|B]... ...104.312 (3,766) 0 ..(29,254) ] ...... 0.000 | ....(0.844) 10/26/2016. | 03/30/2021.
J3672R  AA 9 |KS HOLDINGS CORP o |@.... | B L9737 | 410,638 | 342,950 | 392414 | 0 | (17,757) | oo 0 ....(4.486) 10/01/2015. | 12/20/2019.
J3893W  AE 3 |LIXIL GROUP CORP @....|B]|... ...104.866 (176) 0 ...(0.747) 11/24/2016. | 03/04/2022.
J47399  CB 4 |NAGOYARR CO . | @.... |B]... ...113.650 .0 (8,282) 0 ...(1.023) 11/05/2015. | 12/11/2024.
J49162  AK 6 [ NHK SPRING CO LTD....cccoovuiiiiriiriicisereesessssisesisesissse s @....|D]|... ..106.025 | ... . 500,000 | ... 523,719 | ... (127) (8,421) 0 ...(1.877) 10/26/2016. | 09/20/2019.
J67588  AB 9 |RESORT TRUST INC......cooovvvvriricriiiines @....|B]|... 104175 | ... 625,220 | ..coovivi 600,163 | ...t 625,181 | ..coovvnenn. (48,113) | ..oucecen. (15,324) | oo 0 ..(2.333) 06/09/2016. | 12/01/2021.
J72768  AG 9 |SHIMIZU CORP.......ccccovurvunee @...|B 987,033 |...109.712 | .............1,034,708 | ..............943113 | ... 996,880 | ....ovvvrrriririnns (V1N I (14,585) | ..o 0 ...(1.597) 10/25/2016. | 10/16/2020.
J76379 AV 8 | SONY CORP. | @....|B]... 980,400 |...105.920 956,517 (447) 0 ...(0.897) 12/16/2016. | 09/30/2022.
J77454 AL 0 | SUMITOMO FORESTRY COLTD........... @...|B 512,892 |..104.325 | ...............536,674 | ..............514,425 | ... 520,007 (4,768) 0 ...(0.934) 10/01/2015. | 08/24/2018.
J78529 AM 6 | SUZUKIMOTOR CORP. | @...|B]... 563,890 |...120.050 ....539,788 (3,102) 0 (21,000) ...(0.769) 06/10/2016. | 03/31/2023.
J82270 AU 3 |TENINLTD | @ | B .. 94,049 |...122.599 92,126 (3,377) 0 2,821 ...(3.657) 10/01/2015. | 12/12/2018.
J82270 AV 1 | TENIN LTD .o @.or | B s | e 5* ....574,073 |...129.587 514,425 | ..o 573,034 | (VN [ (12,331) | oo (O I 17,501 ..(2171) 10/01/2015. | 12/10/2021.
L0426@ AA 9 |AWAS FINANCE LUXEMBOURG 2012 . .|CJ... ...100.625 1,070,065 . 7,557 (29) 0 0]...3.630 |... 0.000 06/16/2015. | 07/16/2018.
L1185  AB 8 |BOSTONMED ACQUISITION GMBH.........ccocvuiririiiiiniieiienisriesissiienienes Cloon | e dFE ] 991,924 | L. 99.750 989,352 | ... 986,878 | . 19,051 (1,737) 0 0...4.000 |.. 3.995 08/21/2015. | 08/28/2019.
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129678 AF 3 |ENDO PHARMACEUTICAL INC........cooviiriiimeiinreiiereiesseeeeceseeseseessseeseses | cevenas o | e BFE | 1,975,050 |...100.281 | ............. 1,985,570 | ..ccovvvenneee 1,980,000 24,781 1,615 0 0 ... 3.813 |...... 0.000 [N/A..... 09/30/2015. | 06/24/2022.
14669Z AA 1 |GVMDEBENTURES LUX 1 SA......cooiiiiiiiriiiiniiinninsisssissnisssssssssniiens | s B|. ..1,358,127 | ..... 89.838 ..1,326,593 1,476,650 16,387 80,294 0 ..(65,136) | ....... 5.750 |...12.835 |FA...... 06/15/2016. | 02/14/2018.
L7999A  AB 8 | SAF-HOLLAND SA........oooiiiiiriiiiiiiiieiisreeiesesiesssisessessesss s | cereees B|. . . 118,402 |...122.950 129,682 105,475 | 111,683 | ) 0 (821) 0f.. (5,898) | ...... 1.000 | ....(0.574) [MS...... 07/14/2016. | 09/12/2020.
M1495G  AB 6 | AROUNDTOWN PROPERTY HOLDINGS P........ccovvureriririniineiienineissiins | ceve B ) I K IS 1,488,760 |...128.263 | ............ 1,488,139 | .coovvrinn 1,160,225 | ....covveeee 1,324,225 | oooovvvcrine (V1N I (55,638) | ..oovvrrirerinnn (U I (37,241) | ...... 3.000 | ....(1.140) | MN...... 10/21/2015. | 05/05/2020.
NO280E AC 9 |AIRBUS GROUP NV.......cccoovvmmmviraririn @.rr | B | e 1FE 231,582 |...109.980 219,072 (945) (U I (11,565) | ...... 0.000 | ....(0.847) | N/A..... 07/25/2016. | 06/14/2021.
N1614R  AX 9 |BRITISH TRANSCO INTERNATIONAL GTD-by-Mul........cccovviriiiciiiriiiiinninas @.... Do | 2FE| .. ...3,909,640 . 283,842 0 0. 0.000 |...... 5.488 |N/A..... 01/27/2011. | 11/04/2021.
NBBBTA  AA 1 [OCINV....iiiccesesese s | o =1 USRI 5| o 880,025 |.....96.600 | ..............713,222 | ................ 738,325 | ............... 709,997 | ...ccceeeee. (56,580) | ........... (32,399) | ..ooorrinnnd (U I (28,007)]....... 3.875 |...... 0.203 [MS...... 05/26/2016. | 09/25/2018.
N72482  AB 3 |QIAGEN N.V.....oiiiiiiiciciieseieseissei s | cerenes D|. .470,400 |...115.905 ....400,000 ..469,528 (872) 0 0. 0.875 | ...(2.968) | MS...... 12/12/2016. | 03/19/2021.
N8T23V.  AD 3 | SIEMENS FINANCIERINGSMAATSCHAP SO RTRRRTOTRY YOO [0 IV IOV 1FE| .. .579,750 |...115.550 ....500,000 | .. ..578,048 (1,702) 0 0 ... 1.650 | ....(3.935) FA....... ..0 | 12/08/2016. | 08/16/2019.
Q3535# AD 8 | AUSTRALIAN GAS NETWORKS VIC 3 Envestra V........cccccooueveememvenereeerninirins | e [ USRI 2FE| .o 10,000,000 |...117.046 | ............ 11,704,620 | ............ 10,000,000 | ........... 10,000,000 | ...oooomvverrriennnes 0 0 0 0 6.520 |...... 6.520 [JJ.cooo | e 326,000 | ........ 652,000 |07/01/2010. | 07/01/2027.
R8993Q AA 3 | TELENOR EAST HOLDING [T AS......ccoiiiiiiiiniisnicnierinesissiesissiisnins | eveees [0 IR IO 1FE| .. ..835,800 |...108.895 ...800,000 | ..covirerinnen 832,962 | ...coovvvriirin 0 (2,838) 0 0 ... 0.250 | ...(1.237) | MS...... 10/26/2016. | 09/20/2019.
S6873K  AA 4 |REMGRO JERSEY GBP LTD........cccoooimiiiiiiiineiiineiieseiesssissssesssssssnsssneees | covenas Bl i | e 3Z| .. 430,773 |..... 99.947 ....370,695 370,499 (1,480) (303) (U I (58,491) | ....... 2625 |.... 2.538 [MS...... 03/21/2016. | 03/22/2021.
T0783G  AE 6 |AZIMUT HOLDING SPA.........coooiiiriiiieiiereiereiisesesiecesieseseesesieseseesssiesenins. | cereees Bl i | e o I 770,814 |...102.887 | .....cc.occ.... 759,640 | ooooooiiennnes 738,325 759,640 (6,395) (348) 0 [ .ien(4,430) | ... 2125 |..... 1.138 |MN...... 12/12/2016. | 11/25/2020.
U44668 AE 8 |BELDEN INC BELDEN INC 5.5% 4/15/2023...........covvemrrirerieriniinniinniinenienins | ceveene N [ I AFE ..1,294,951 |...106.663 11,054,750 | ...covveneee 1,054,750 | ..ooovvoerirrirene 0 0 0| .o (31,550) | ...... 5.500 |...... 5.500 |AO...... 03/14/2013. | 04/15/2023.
W7815G  AC 1 |REAL ESTATE CREDIT INVESTMENTS........ccoooiiiimiiiieiiieniieeneesssieneions | s B|. . 472,957 |..... 97.048 ....440,306 427,308 (18,253) (264) 0| . (27,132) | ... 2.750 |...... 2.483 |AOQ...... 09/29/2016. | 10/06/2021.
X0742X  AA 2 | BRAIT SE....iiiiiiiii sttt st ssesssns | soeees Bl | cernBZ | ) 654,468 |..... 93.950 580,447 (48,769) (826) 0. (24,426) | ...... 2.750 |...... 2.225 |MS...... 10/26/2016. | 09/18/2020.
X61161 AW 9 | OUTOKUMPU OYJ.......oiriiiriiimiiiireiiisnesisseiissssissssessssessssssssesssssssesssseses | covenas B|. ..292,863 |...125.296 288,842 5,691 8,737 0 | .oeeennnn(9,483) | ... 3.250 |...... 6.207 |FA....... 10/26/2016. | 02/26/2020.
Y1781M  AA 5 |CAPITALAND LTD Bl. . ..688,203 |..... 95.875 I . 663,633 (12,221) 110 0 | . (12,459) | ....... 2.800 |...... 3.120 | JD....... 12/07/2016. | 06/08/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccuurieisriiisriiisniiississsi s | oo 442,116,191 XXX | .........467,759,363 | ......... 437,476,541 | ........ 434,777,122 2,510,108 (5,627) 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR.........ccccocmsiiiinriniiierisiissisnsinnins | onnie | oo | vevereninns 4| .. M| 3,902,310 {...100.062 | ..............3,904,741 | .............3,902,310 | ............. 3,902,310 0 0 0. 3.750 02/10/2015. | 02/01/2037.
126694 3B 2 | CWHL_06-8 CWHL 20068-8 TAT.........cvourrereeiceiieceiienenienesenesesneseenesnns [ eovies | oo | eeveneennidh | i 1FM 770,424 697,998 (46,180) 0 0. 6.000 03/01/2006. | 05/01/2036.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N.......ccorviiriirriniiniiiniinnisniisiiesisssissinniis | ennie | oo | cevvenendh | i 1FM 5,271,871 5,441,714 ....160,104 0 0]...1.656 09/30/2015. | 08/26/2047.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200.........ccocmmvevmrierriirns | coneees 4] ... 1FM ...97,527 ..97,718 0 0 (U 1.296 09/24/2002. | 08/25/2032.
74958E  AC 0 |RESIDENTIAL ASSET SECURITIES C RFMSI 200..........ccoooomieeiimiiinmiinsniinns | conene | oo | coviannies 4] ... 2FM 302,445 . 284,307 0 0. 6.000 06/04/2007. | 12/01/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 10,344,577 XXX 10,424,047 0 0 XXX . 10,606 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12591U  AH 6 | COMM MORTGAGE TRUST COMM14-UBS.........ooconmeirrinirnerineerneeiseisninns | cenvee | oo | vevveenndh | s 1FM 838,087 |...104.169 837,460 (610) 0 0| 4.199 .34,992 | 12/21/2015. | 03/01/2047.
125910  AJ 2 | COMM MORTGAGE TRUST COMM14-UBS..........cocomrrmrienirmriesesseissnssnsnns | cenvie | oo | eervenenih | i, 1FM 1,080,779 |...106.197 1,079,936 (820) 0 0]...4.701 50,493 | 12/21/2015. | 03/01/2047.
12591U AL 7 | COMM MORTGAGE TRUST COMM14-UBS..........coooevrremrieerinresesseesnsensenns | cenvies | oo | eereeenh 5| 1FM 596,334 |...102.113 595,767 (537) 0 0. 4.982 .30,021 | 12/21/2015. | 03/01/2047.
17322A  AF 9 | CITIGROUP COMMERCIAL MORTGAGE....... ...106.062 (504) 0 0. 4.345 .32,094 | 03/29/2016. | 03/01/2047.
17322A  AG 7 |CGCMT_14-GC19. ..107.773 (278) 0 0]....4.805 .27,301 | 03/29/2016. | 03/01/2047.
17322A AH 5 | CITIGROUP COMMERCIAL MORTGAGE....... ..104.315 125 0 0| 4.901 .28,361 | 03/29/2016. | 03/01/2047.
96221T AK 3 |WFRBS_14-LC14 ..107.818 (5,357) 0 0. 4.907 .89,218 | 10/15/2015. | 03/01/2047.
96221T AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU........cccoouiimiiiininiinniiicsninsninssinns | oonee | oo | e | e 1FM] ............1,003,739 |.... 97.240 4,504 0 0 [, 4.344 . 45,567 | 10/15/2015. | 03/01/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ... sensnes 7,922,607 XXX (3,477) 0 0 XXX XXX XXX ] 30,509 | ........ 338,047 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02377A  AA 6 |AMERICAN AIRLINES........cooiiriimriiiriineniineeninessisessisssssssssissssssssssssnnsinn | seveeen | oo [ eevreesnns | e 1FE| 1,230,697 |...100.500 | ....ccocoeene. 1,236,851 | .oovvvverne 1,230,697 0 0 0. 3.700 |...... 3.700 09/02/2014. | 10/01/2026.
167885 A* 3 | CHICAGO PARKING METERS LLC........cccoooiimviiirviiriiiensiisneiisneisssisnniinns [ eoiins | oo | cvinniians | o 2AM | e 600,000 |..... 98.823 | .o 592,940 | ..ol 600,000 0 0 0. 4520 |...... 4.520 07/17/2014. | 07/15/2024.
247367  AX 3 | DELTA AIR LINES 2002-1 CLASS G Delta Alr...........coocerveercerireeeereeiereiireeens | e B SOOI 1FE 113.250 ...211,303 2,245 0 0 ... 6.718 |...... 8.810 02/05/2010. | 01/02/2023.
55659Y  AA 1 |MADISON AVENUE STRUCTURED FINA MASF 1A C [V O D] BFE | ..oooiivriiiricennn0 [ 20.465 127,906 ....625,000 0 0 (U 3442 ... 0.000 12/05/2001. | 12/05/2036.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C......ovvvverrvvevneiieceisnnens | wveeee | oo | cennn T | 2FE| s 118,203 |...107.500 | ....ooccvvvveenne 146,056 | .....ccovvvvnnnee 135,866 1,024 0 0. 6.636 |...... 9.035 02/04/2010. | 01/02/2024.
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUIIES. ..o s 2,137,488 XXX [ 2,343,053 | .o 2,802,866 | ............. 2,153,176 | oo, 0 3,269 0 0 XXX XXX XXX | o 23,000 | ........ 102,945 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... s | s 462,520,863 XXX | e 489,003,935 | .......... 460,902,009 | ......... 455,273,224 | ......... 2,511,693 | .......... 108,083 | ...covicvriennnc 0 ... (2,701,127)] XXX XXX XXX | ... 5,871,135 |....21,368,171 XXX XXX

Hybrid Securities - Other Loan-Backed and Structured Securities

161239 AM 0 | CHARTER MAC EQUITY ISSUER TR V Charter M..........ccccovevevevereirerseeierens | v [N [ ..108.957 | ............ 10,895,700 | .....cooue 10,000,000 | ........... 10,000,000 | ..covverrevreierennne 0 0 0 0. 6.300 |...... 6.347 | MON... 05/12/2004. | 05/15/2019.
524ESC  WZ 9 |LEHMAN BROTHERS HOLDINGS CAPIT LEHMAN BR.......ccoovenimrernreennneenns (@00 P O OO -\ IO | ) [ 0.000 0 0 0 [.... 0.000 |..... 0.000 [N/A..... 05/08/2007. | 05/31/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities . et .. .10,000,000 XXX | ... 10,895,702 . .10,000,000 | . 0 0 0] Xxx XXX XXX | ... ........630,000 XXX XXX
4899999, TOtal = HYDIIA SECUMHES. .....rvvrrerrrsserrssssrsssessssessssees s st | cesnnnenas 10,000,000 XXX | 10,895,702 | ............25,000,000 | ........... 10,000,000 | ...oooovierrrrii 0 0 0 0] XxX XXX XXX [ s 1,750 | ..o...od 630,000 XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHONS. .. ...evvrererseretesersssssisssssersss s sess sttt snnnnsnes | srnes 2,787,360,204 XXX ] e 2,935,217,378 | ....... 2,755,754,541 | ...... 2,779,844,565 | ......... 2,490,944 | ...... (4,957,801) | oo 0 ... (2,703,273)| XXX XXX XXX |....36,554,843 |..125,174,655 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMIES. ... 81,568,235 XXX | 79,012,833 | cooieneens 81,380,234 | .coooonns 81,590,046 1,585 53,802 0 0] XxX XXX XXX [ 191,964 | ....... 929,605 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMLIES............oevruiieieiieiieieiei ettt ensnens 7,922,607 XXX 8,245,464 7,867,162 ...7,918,879 .0 (3,477) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ... ... rrerurrerurrerirresssres s sssnssssnss s | eosneeoas 12,137,488 XXX | 13,238,755 ...27,802,866 | .. 12,153,176 |. .0 3,269 0 0] XxX XXX XXX XXX XXX
8399999, Grand TOAl = BONGS............vuerieerreeeieeeiseeeees et snsssesnssanns | ereee 2,888,988,534 XXX | 3,035,714,430 | ....... 2,872,804,803 | ...... 2,881,506,666 | ......... 2,492,529 | ... (4,904,207) | .oooovvvven: 0 ... (2,703273)| XXX XXX XXX XXX XXX
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
077454 20 5 |BELDEN INC.

I R IO 1,300.000 | ...ccocvueee 1.00 |.... 101.275 | ................131,658 |..... 106.160 | ..ovvvverienee 138,008 | ... 131,658 (VN I 1,926 0 .0 ...PALFE | 07/21/2016.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC LEHMAN BROS IO I ... |....780,000.000 | ........ 100.00 | ........ 0.000 | .0 | 0.000 8 | 0 0 0 0 w0 |0 [ P6*A | 03/06/2007.
56262P 10 9 |MANDATORY EXCHANGEABLE TRUST......ccccovvvimrimminniverineieninnii | cvviens [T I 300.000 | ..coooveeee 1.00 | ....... 0.000 | .o 32,520 |..... 108.400 | ...oocoovvvvrnnes 32,520 | oo 34,730 0 819 0] veiieeen2210) | e |0 | (2,210) | covvierriieneeenn0 | P2UZ | 08/11/2016.
845467 20 8 | SOUTHWESTERN ENERGY COMPANY SOUTHWESTERN.........ccccccoet | covinnae IO 5,400.000 135,744 135918 | ... 149,669 0 0 0 (13,924) | ooovvvvriierenn0 [ P3LZ | 06/29/2016.
857477 60 8 |STATE STREET CORPORATION........coiimiiiciiiniiinisississiesiesiinnns | eviians ... | ....600,000.000 ..15,378,000 | ... 25.630 ..15,378,000 | ........... 15,000,000 | ..coovevivieenn0 | i 884,880 | ....cccoounrnenad 0 . .(1,248,000) .0 | ...P2LFE [ 02/25/2014.
902973 15 5 |US BANCORP US BANCORP 3.5% 07/15/2049............cocvimrvnrinciriins | cervians ... |....600,000.000 | .........25.00 | .......0.000 | ........... 12,978,000 | ...... 21.630 | ... 12,978,000 | ............. 9,000,000 | ........131,250 | ........ 533,748 | ..cvvcvviiienn0 | 10iei(90,000) | oo [ 0 | (90,000) | ...ooovvvnrvrrirnns 0 |...P2LFE |01/17/2007.
902973 83 3 |USBANCORP........cooiiiriciiecirinsississcissis s | oniiens ... | ....100,000.000 ...2,797,000 | ...... 27.970 ....2,797,000 2,690,000 | ..ooovvccieenn0 | i 162,500 | ooooveivieenn0 | ciececnn(76,000) | o0 | 0 | (76,000) | ...ooovverrverirnns 0 |...P2LFE |08/14/2013.
949746 46 5 |WELLS FARGO & COMPANY........cooiiiiiimirinirienisisniissiisesiesiesisniies | eviien .. |..400,000.000 | .......... ..10,844,000 | ...... 27.110 ..10,844,000 | ...........10,000,000 | .. L0 662,49 | .. . (544,000) 0 |...P2LFE |12/11/2013.
98212B 20 2 |WPXENERGY INC......oovviiiiriiniiciiincssisissisisssississsssssisisenes | soieens IO 420.000 | ............ 1.00 | ... 60.496 | ....ccoooverinne 25,408 | ...... 65.570 | ..o 27,539 | ....... 25,408 0 328 0 0 0 (V1 (V1 0. P5LZ | 09/07/2016.
000000 00 0 [SUMMARY ADJUSTMENT.......ccoomviiimiiismriismiissmsissssissssi s | e 0 O I (22,874) 0 0 0 0 0 JROSRTTIRROON | I IO P2KZ | 12/31/2016.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........c...cccocccinincs [ . . ..42,322,330 XXX | s 42,330,993 | ...........37,031,465 | ....... 108,376 | ..... 2,246,697 | ..o 0 [ ...(1.974134) | ..covvvcinnncd [0 0]. .(1,974,134) | .. . XXX XXX
8999999, Total - Preferred SIOCKS. ............cuuuiiiiiiiiiiiiieiic s s | s 42,322,330 XXX | s 42,330,993 | ........... 37,031,465 | ........ 108,376 | ..... 2,246,697 | ..o 0] ...(1,974134) | ...cc.cccoeecnd () 0 ] (1,974,134) | oo, 0] XXX XXX
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
32000 10 3 |Econony Fire & Casualty Company.... ..381,681,338 | ....... 636.136 281,373,048 | ..oovvvverrerrirrnen0 [ e 10,000,000 0 6,229,522 0. ...6,229,522 0 K | 05/01/2000.
59155# 10 5 | MetLife Auto & HOome INSUraNCe AGENCY........cccueermremermmeriinerseissessseesessesssenssnens 10233938 | i 1,169,689 | s 100 0 0 (117,892) | . (117,892) | . 0 .J | 12/15/1999.
59180* 10 8 |Metropolitan Casualty Insurance Company.............. et | s ...56,651.754 41,329,518 0 0 2,208,959 0. 2,208,959 |..... 0 U | 03/31/1982.
59188# 10 6 |Metropolitan Direct Property and Casualty Insurance Company...........cccoceevereneres | crvencee ...32,557.633 23,621,697 0 0 1,341,016 ..1,341,016 0 U | 08/31/2000.
59200* 10 4 |Metropolitan General Insurance Company. I - ...38,595.352 26,373,500 |. 0 0 1,310,766 .0 ...1,310,766 .0 .. ..U [ 04/16/1981.
59214# 10 4 |Metropolitan Group Property and Casualty Insurance COMPaNYy..........co.covevvereirnvns | vvvneens A413,720.131 | ..........413,720,131 | ........... 195,546,568 | .....covvveirirriininnn 0 0 (V1 I 34,554,256 | ....oovriiienn 0| s 34,554,256 | ...ooovvevriirnns {1 U | 12/31/1991.
59217# 10 1 | Metropolitan LIoyds, INC.........couereisrenernsminnemssmesnsinsnnssessensssssssssssnssssssessssssssnssens | avvnenes | ane | enssnnnnns 1,000.000 | covviiiioninennn 1,000 | i 1.000 0 0 0 0 |0 [0 [ J | 03/30/1993.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates et e 924,376,898 XXX . WO 10,000,000 |..ooovvvrerrrirnnnnd 0. 45,526,628 | ......cccvvviiieinnnn 0].. 45,526,628 XXX XXX
9799999. Total - COMMON SHOCK. ... veuurirseieeisiseessersseessers st ssnisssssaa 924,376,898 XXX [ e 924,376,898 | ........... 568,245,431 | .ovoivviiiisiiinnin [ I 10,000,000 [ .o (U I 45,526,628 | ..o 0 ] i 45,526,628 | ..o 0 XXX XXX
9899999. Total COMMON aNd Preferred SEOCK................ivveierriiiiiieiieiieeiiee ettt eseiese eseiessinees 966,699,228 XXX | e 966,707,891 | ........... 605,276,896 | ................ 108,376 | ........... 12,246,697 | .oooovvevvrciens (U 43,552,494 | ...ooovvirrriinn [V [ 43,552,494 | ..coovvvriirinn 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....4, the total $ value (included in Column 8) of all such issues $.....541,524,871.
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - All Other Government
682051  AC 1 | OMAN SULTANATE OF GOVERNMENT.......cocovnirririnrinniras | D | 06/08/2016........ JP MORGAN SECURITIES LTD LDN......cvuiiririiiieronisissnssssesssssssesensssssssssssssssssssssssssssessnees 1,996,540 | ..oooovicniiiciiiininne...2,000,000 | ... 0
1099999. Total - Bonds - All Other Government 1,996,540 | .ooviivniinnnennn..2,000,000 ] .. 0
Bonds - U.S. States, Territories and P:
13063C  ZZ 6 |CALIFORNIA STATE OF  4.000% 09/01/35..........coovvmriirnriniierniissierieersesesisersssssesesssisseeniens. | eeiesiseninns 03/10/2016. CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieiseireeeissiesiesessssiesesisseessesnenes 3,747,100 ..3,500,000 |....... 0
57582R  FV 3 | COMMONWEALTH OF MASSACHUSETTS 01/06/2016.. BANK OF AMERICA N.A.. 10,667,200 .10,000,000 ..37,778
57582R  KQ 8 | COMMONWEALTH OF MASSACHUSETTS 10/11/2016........ BARCLAYS CAPITAL INC.... 5,520,450 . ...5,000,000 | . 53,889
1799999. Total - Bonds - U.S. States, TErTOrES & POSSESSIONS. .. ... v iruriieseisstisarsiersersses e eissse s ses e see s ess et eass | ftesens s esesseE e s e 19,934,750 | oo 18,500,000 | oo 91,667
Bonds - U.S. Political Subdivisions of States
35880C  QV 9 |FRISCO TEXINDPT SCH DIST......covviieirireineirereieeirersninninas 02/04/2016........ CANTOR FITZGERALD & CO......ccvvverirrirerirririerirans 4145700 | oo 3,900,000 | coovouirriirieriereeseeis 114,400
442403  LE 9 [HOUSTON TEX INDPT SCH DIST.....ccovverrrirernrirrinrirersrireienes 04/13/2016........ Various 8,083,770 ...7,500,000 2,333
442403 LJ 8 |HOUSTON TEX INDPT SCH DIST......ccoumrrierirereririinieeiierienes 04/19/2016........ Various 2,699,145 ...2,500,000 556
88033S L2 8 |DETROIT MICH CITY SCH DIST..... 07/21/2016........ Tax Free EXChange......coovviiinininnnisiss s 20,898,092 | .......... .17,845,000 | ....... 0
2499999, Total - Bonds - U.S. Political SUDGIVISIONS O SEALES...............ccveruiriiiieieiceieieeeeeteeeete ettt et tes s ieveses evaetetesesssaes s etesessasessesetes s s ssesesesetesesassseanseaet et s s easssesesessassasssesesssassesasnsseesnaes 35,826,707 | ..coovvvevrcrereereeieeae 31,745,000 | ..ooovovvireiiceeeceeee 117,289
Bonds - U.S. Special R e and Special A
114894  WJ 3 |BROWARD CNTY FLA ARPT SYS REV 04/11/2016........ MORGAN STANLEY & CO....ccooevueirirniiniieriniieresinereeissireriesiseenes 1,144,200 | oo 1,000,000
167736 ZP 5 | CHICAGO IL WATER SYSTEM......oiiiuiiiiiiiuiinimirissiiessissiesssessssesssssssssessesssssssssssssssesssessss | seeessseseseens 05/20/2016........ BARCLAYS CAPITAL INC.... 1,272,525 ...1,240,000
3128MJ  YG 9 |FEDERAL HOME LOAN MORTGAGE COR. 06/23/2016........ RBC DOMINION SECURITIES INC.......cvuieririirciinrirerierinsiesieeieesenerenes 10,269,922 .10,000,000
3138WH 6L 1 [ FEDERAL NATIONAL MORTGAGE ASSO........ccorniiririiiniriierissieesessssisesesssisssssssesssssessssssssns 10/04/2016........ CREDIT SUISSE SECURITIES USA L.....ccocvvrvieriirrins 25,956,812 | ..o 24,969,727
3138WH LU 4 |FEDERAL NATIONAL MORTGAGE ASSO 08/03/2016........ BANK OF AMERICANA.........cccovvnne. 20,705,510 19,945,103
3140FB K4 1 |FEDERAL NATIONAL MORTGAGE ASSO 08/01/2016........ AMHERST PIERPONT SECURITIES LL.. 13,120,504 12,578,075
3140FD  WH 5 | FEDERAL NATIONAL MORTGAGE ASSO......coiuimrimriiriiiieiieseiesesseiessisesiesssesssesesssssensiens 09/30/2016........ MORGAN STANLEY & CO......ccovrirrieriririniiiesinsiiensesessesssienns 2,085,129 | ..o 1,996,533
342816  J5 5 |FLORIDA ST MUN PWR AGY...... 02/18/2016........ BANK OF AMERICA N.A....cc.ocviiinriniresnirereinein 3,362,156 ...2,800,000 0
44244C  GT 8 |HOUSTON TEX UTIL SYSREV............. 05/19/2016........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiiirriiisirsieiseisiesssisssssssssssessesssssessesssnes 7,265,086 25,905,000 | oo 7,381
44244C  GY 7 |HOUSTON TEX UTIL SYSREV............. 03/04/2016........ CANTOR FITZGERALD & CO......ccvvverrrirerinririreniernes 3,184,860 | ..o 3,000,000 333
454795  FH 3 |INDIANA HEALTH & EDL FAC FING 10/27/2016........ MORGAN STANLEY & CO... 8,113,070 ...7,000,000 |...... 0
575829 CG 9 |MASSACHUSETTS ST WTR POLLN ABA 01/28/2016........ BANK OF AMERICAN.A...... 10,678,300 .10,000,000 | ....... 0
59261A CW 5 | METROPOLITAN TRANS AUTHN Y 02/19/2016........ SANWA MCCARTHY SECURITIES........ccovuivminrierinereisrireresineene 11,557,600 0
63968A S8 9 | NEBRASKA PUBLIC POWER DISTRICT. 10/19/2016........ MORGAN STANLEY & CO....cccovvvririirnrineiirrsisineiseisssssiesessssenes 4,598,440 0
645790  FL 5 |NEW JERSEY HEALTH CARE FACS FI... 10/21/2016........ CITIGROUP GLOBAL MARKETS INC/......oouiiierriiiiineierseieesesissiesiesesssssesseseseeessesnaes 4,202,840 0
645790 FP 6 |NEW JERSEY HEALTH CARE FACS FI... 10/21/2016 CITIGROUP GLOBAL MARKETS INC/......vuiirirriiisiiniierissieeesissississs s sessssisensssees 4,152,640 0
645790 FR 2 |NEW JERSEY HEALTH CARE FACS F 10/21/2016.. CITIGROUP GLOBAL MARKETS INC/......ouvirrirnieiniiniiieriesiiesiesisssisesessssessesssssssesiens 5,693,750 0
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG.... 04/29/2016. BANK OF AMERICA N.A....cc.oviiiirinircineirereinein 1,000,000 0
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV 06/02/2016. MORGAN STANLEY & CO....ccoovvvririinriniiieisisiseineisssssiesssissenes 10,422,355 0
650116  AH 9 |NEW YORK TRANSN DEV CORP. 05/18/2016.. CITI GROUP GLOBAL MARKETS 534,160 ..500,000 |. 0
650116  AQ 9 |NEW YORK TRANSN DEV CORP.... 12/01/2016 VaMIOUS. ... 13,452,773 12,750,000 [ ..o 208,681
74444Y AV 6 | PUBLIC FINANCE AUTHORITY. 01/08/2016........ JP MORGAN SECURITIES LTD LDN.....ovoiirriiiiiiiieiniieiesissiseeesissisesessesssssessesssesenens 22,995,000 .20,000,000 | ....... 0
796242  TB 1 |SAN ANTONIO TEX ARPT SYS REV 01/07/2016.. CITIGROUP GLOBAL MARKETS INC/. 8,652,676 7,655,000 ....11,695
796253  5S 7 | SAN ANTONIO TEX ELECTRIC&GAS 06/29/2016........ BANK OF AMERICA N.A....ccoovvrririeinniessieienisin 5,770,500 ...5,000,000 |....... 0
79766D  GF 0 | SAN FRANCISCO CALIF CITY&CNTY 10/12/2016........ FTN FINANCIAL CAPITAL MARKETS 11,513,900 .10,000,000 25,000
79766D HB 8 | SAN FRANCISCO CALIF CITY&CNTY 10/11/2016........ Tax Free Exchange.........cccocvecnininiciccnicicenns 1,278,829 . ..1,245,000 | ....... 0
79766D HC 6 | SAN FRANCISCO CALIF CITY&CNTY SAN FRANCL........coveiiieiiirierierseisee s 10/11/2016........ Tax Free EXChange.........c.cooevivrineiireisireieisens 1,260,150 | ..o 1,230,000 |....... 0
79766D  HM 4 | SAN FRANCISCO CALIF CITY&CNTY ....coovieiriirrrirerierineines 10/11/2016........ Tax Free Exchange... 1,715,377 ..1,670,000 |....... 0
79766D  HN 2 | SAN FRANCISCO CALIF CITY&CNTY SAN FRANCL.......ovviiriiieiririrenierssieerissssssssssss e 10/11/2016........ Tax Free Exchange... 1,695,567 ..1,655,000 |....... 0
87638Q PP 8 | TARRANT CNTY TEX CULTURAL ED F 04/07/2016........ CITIGROUP GLOBAL MARKETS INC/......ooviieriiiiiiiniierissiseeesiseiesiesessesiessesissesessessaees 2,345,440 | ..o 2,000,000 |....... 0
87638Q PR 4 | TARRANT CNTY TEX CULTURAL ED F 04/07/2016........ CITIGROUP GLOBAL MARKETS INC/......vuuiiiirriiisiinsierseieeesississsssssssiesessssisensessees 2,633,500 | oo 2,500,000 | ... 0
91523N  RL 2 |UNIVERSITY OF WASHINGTON................. 10/19/2016........ BANK OF AMERICA N.A....cc.oviiiniereierirereineenes 4,850,120 | ..ooovvvreereerrereneennn4,000,000 | ... 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1'€Ld

2 4 5 8 9
CUSIP Identification Description Date Acquired Name of Vendor Number of Shares of Stock Par Value Paid for Accrued Interest and Dividends
917393 BN 9 |UTAHCNTY UTAH 4.000% 05/15/47 06/30/2016. JP MORGAN SECURITIES LTD LDN....... 8,417,275
944514  SX 7 |WAYNE CNTY MICH ARPT AUTH.. 01/05/2016. CITIGROUP GLOBAL MARKETS INC/ 5,595,950
944514  TE 8 | WAYNE CNTY MICH ARPT AUTH.. 06/08/2016. CITIGROUP GLOBAL MARKETS INC/. 4,763,960
97712D QP 4 |WISCONSIN ST HEALTH & EDL FACS.......cooiiiiiiiciieiciseieresiseeenieies 05/25/2016. WELLS FARGO & CO 4,140,563
97712D QT 6 |WISCONSIN ST HEALTH & EDL FACS 05/19/2016. WELLS FARGO & CO 3,840,900
97712D  RA 6 |WISCONSIN ST HEALTH & EDL FACS 04/27/2016. MORGAN STANLEY & CO....coooovriiiirniiniiirisniserssisersisssesenssnissenas 3,753,715
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAI ASSESSIMENLS. .........uuuuiuuriussirssiiiaiiseisesessesseressiasssises eebsessetessess s ee £ bbbkt 257,996,054
Bonds - Industrial and Mi:

00773V AA AEGEAN MARINE PETROLEUM NETWOR.........coovovrvviiriririniires 12/14/2016 OAKTREE CAPITAL......ovvivieiierieiesneisiesie i 75,019
007800  AA 3 |AEROJET ROCKETDYNE INC.......coovviiirmiiiiiiiineisiieiesisseesieessesssiesiesesenes 12/12/2016 OAKTREE CAPITAL......ovveiiieininrienieersienesesissines 136,906
00809Y  AB 4 | AES ANDRES BV/DOMINICAN POWER....... 05/04/2016. CITIGROUP GLOBAL MARKETS INC/. 293,952
00971T  AG 6 |AKAMAITECH INC. 0.000% 02/15/19 10/31/2016. OAKTREE CAPITAL......coouiiirinrierierieesesiessienienes 190,052
01988P AD 0 |ALLSCRIPTS HEALTHCARE SOLUTION 08/23/2016. OAKTREE CAPITAL. ...t 241,107
02155F  AC 9 |ALTICE US FIN I CORP  5.500% 05/15/26.. 04/19/2016. JP MORGAN SECURITIES LTD LDN....... 267,000
032359 AG 6 |AMTRUST FINANCIAL SERVICES INC 08/26/2016. OAKTREE CAPITAL 16,823 | oo 1M
03674X  AF 3 | ANTERO RESOURCES CORP  5.625% 06/01/23... 03/08/2016. Tax Free Exchange 1,000,000
03762U  AA 3 |APOLLO COMMERCIAL REAL ESTATE 11/02/2016. OAKTREE CAPITAL 168,173
04269X  AA 3 | ARRAY BIOPHARMA INC. 3.000% 06/01/20.. 09/26/2016. OAKTREE CAPITAL. 107,163
09061G ~ AE 1 |BIOMARIN PHARMACEUTICAL INC 04/08/2016. OAKTREE CAPITAL 559,806
09238E  AA 2 | BLACKHAWK NETWORK HOLDINGS INC... 12/15/2016 OAKTREE CAPITAL 401,926
09257W  AA 8 | BLACKSTONE MORTGAGE TRUST INC 10/13/2016 OAKTREE CAPITAL. 49,372
1248EP  BP 7 |CCO HOLDINGS LLC 5.875% 04/01/24 02/04/2016. DEUTSCHE BANK SECURITIES INC......cccvviimrimrinieiriiinnis 500,000
126117 AT 7 |CNAFINANCIAL CORP 4.500% 03/01/26.. 02/19/2016. JP MORGAN SECURITIES LTD LDN 12,196,950
126349 AE 9 |CSG SYSTINTLINC. 4.250% 03/15/36 11/28/2016. OAKTREE CAPITAL.....oovvveviiiireriseseissssisssiesensssenes 243,185
14161H AG 3 |CARDTRONICS 1.000% 12/01/20 08/09/2016. OAKTREE CAPITAL 166,638
14313 AB 9 | CARMAX AUTO SUPERSTORES INC.. 04/27/2016. BANK OF AMERICA N.A.. 800,000
14313*  AC 7 |CARMAX AUTO SUPERSTORES INC 06/22/2016. BANK OF AMERICA N.A.. 3,000,000
16411R  AG 4 |CHENIERE ENERGY INC. 4.250% 03/15/45.. . 08/30/2016. OAKTREE CAPITAL. 90,857
165167 CR 6 | CHESAPEAKE ENERGY CORPORATION e 12/01/2016 OAKTREE CAPITAL. 257,443
17322A  AF 9 | CITIGROUP COMMERCIAL MORTGAGE 03/29/2016. ISSUING COMPANY 1,008,287
17322A  AG 7 |CGCMT_14-GC19  4.805% 03/01/47......corivrvrrviriririrrirrrirnns 03/29/2016. ISSUING COMPANY. 770,466
17322A  AH 5 | CITIGROUP COMMERCIAL MORTGAGE 03/29/2016. ISSUING COMPANY .....oriiriiirimirtiieriessiessesesssssesissssesssesessenns 762,006
177376 AD 2 |CITRIXSYSTINC 0.500% 04/15/19......ccvvvrvrnrirernrinienes 05/13/2016. OAKTREE CAPITAL. ..ot 618,585
189464 AB 6 |CLOVIS ONCOLOGY INC  2.500% 09/15/21........vvvererernnene 12/21/2016 OAKTREE CAPITAL. ..ot 89,873
19624R  AA 4 |COLONY CAPITALINC 5.000% 04/15/23 11/01/2016 OAKTREE CAPITAL 31,746
22112E AC 2 |COSAN LUXEMBOURG SA  7.000% 01/20/27 12/15/2016 Various 1,486,830
232806 AL 3 |CYPRESS SEMICONDUCTOR CORP 09/20/2016. OAKTREE CAPITAL 488,731
249908 AA 2 |DEPOMED INC. 2.500% 09/01/21......ccomiverneirerninrirerinens 04/08/2016. OAKTREE CAPITAL. 404,993
25470M  AA 7 | DISH NETWORK CORP  3.375% 08/15/26..........cocvrvrermeireirrieirneisisisssiesessssesessssssssessesssssns 10/17/2016 OAKTREE CAPITAL. ..ot 384,023
267475 AB 7 |DYCOM INDUSTRIES INC  0.750% 09/15/21.......corivmrrrirerirircirnrirnne 09/16/2016. Tax Free Exchange 361,843
286082 AC 6 |ELECTRONICS FOR IMAGING INC. Electronic: . s 04/05/2016. OAKTREE CAPITAL. 278,659
292554  AF 9 |ENCORE CAP GRP 3.000% 07/01/20........... 11/14/2016 OAKTREE CAPITAL 243,270
29359W  AA 3 |ENSCO JERSEY FINANCE LTD.......coiiiiiiiiiirieiiieisesiesessssi s essss s sssensees 12/20/2016 OAKTREE CAPITAL. 244,441
29404K  AA 4 [ENVESTNETINC 1.750% 12/15/19 09/02/2016. OAKTREE CAPITAL 116,097
30050B AA 9 |EVOLENT HEALTH INC EVOLENT HEALTH INC. 11/30/2016 OAKTREE CAPITAL. 130,713
302301  AB 2 |EZCORP INC. 2.125% 06/15/19. 08/17/2016. OAKTREE CAPITAL 187,836
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31787A  AM 3 |FINISAR CORP 0.500% 12/15/33... 11/10/2016........ OAKTREE CAPITAL. 247,930 344
31787A AN 1 [FINISAR CORP 0.500% 12/15/36... 12/16/2016........ OAKTREE CAPITAL. 171,100 | oo, 170,000 e 0
369300 AL 2 | GENL CABLE CORP  4.500% 11/15/29......ccoccmvenreerirerrirnrirnes 12/16/2016........ OAKTREE CAPITAL 178,548
393222  AE 4 | GREEN PLAINS REN GREEN PLAINS INC 09/29/2016........ Various 95,789
421924 BL 4 |HEALTHSOUTH CORPORATION 04/05/2016........ OAKTREE CAPITAL 207,045
42330P  AH 0 |HELIX ENERGY SOLUTIONS GROUP | 11/09/2016........ OAKTREE CAPITAL. 171,123
42703M  AB 9 [HERBALIFELTD 2.000% 08/15/19......ccccvmrrirrrenrernnirnrnirnnerenns D 04/06/2016........ OAKTREE CAPITAL.....ovvreririiierisiesssssssssiessnsssene 326,625
44052T  AB 7 |HORIZON PHARMA INC  2.500% 03/15/22. [ 11/28/2016........ OAKTREE CAPITAL 602,151
447462  AB 8 |[HURON CONSUL 1.250% 10/01/19 09/13/2016........ OAKTREE CAPITAL. 209,366
45772F  AD 9 [INPHICORP 0.750% 09/01/21 09/16/2016........ OAKTREE CAPITAL 247,022
45784P  AE 1 |INSULET CORP 1.250% 09/15/21.. 09/22/2016........ OAKTREE CAPITAL. 236,454
458118 AC 0 [INTEGRATED DEVICE TECH INC.......coviiiirieriiirienineiineiissiisssiesississsssssssessesssesesssssssensnes | soveessoneninens 11/21/2016........ OAKTREE CAPITAL......coouiiirinrierierieesesiessienienes 293,087 | ..o 282,000
458660 AD 9 |[INTERDIGITALINC 1.500% 03/01/20........ccocoovrvrmrererinrnree 08/05/2016........ OAKTREE CAPITAL 523,053 ....498,000
46333X  AD 0 | IRONWOOD PHARMACEUTICALS INC......covviiririiiiererisiseissieissie et essssiensnes 11/14/2016........ Various 12,073
46333X  AD 0 | IRONWOOD PHARMACEUTICALS INC.....cccuieiieicereiireeicissieeeeeisesseseesee st sessssessees 06/27/2016........ Various 401,562
464337  AJ 3 |ISIS PHARMACEUTICALS INC 12/21/2016........ OAKTREE CAPITAL. 85,042
48123V AC 6 |J2 GLOBAL INC 3.250% 06/15/29 04/04/2016........ OAKTREE CAPITAL 336,505
493723  AA 8 |KEYW HOLDING CORP  2.500% 07/15/19.. 12/07/2016 OAKTREE CAPITAL. 122,249
49926D AA 7 |KNOWLES CORP  3.250% 11/01/21 06/23/2016........ OAKTREE CAPITAL. 107,614
530610 AD 6 |LIBERTY INTERACTIVE LLC 12/15/2016........ OAKTREE CAPITAL 304,067
531229 AB 8 |LIBERTY MEDIACORP 1.375% 10/15/23.. 04/06/2016........ OAKTREE CAPITAL. 412,175
531229  AC 6 |LIBERTY MEDIA CORP 2.250% 09/30/46 .... | 10/20/2016........ OAKTREE CAPITAL 220,178
538034  AJ 8 |LIVE NATION ENTERTAINMENT INC .| 11/10/2016. OAKTREE CAPITAL. 249,608
552848  AB 9 |MGIC INVESTMENT CORPORATION 12/22/2016........ OAKTREE CAPITAL. 89,574
55608B AB 1 | MACQUARIE INFRASTRUCTURE CO 11/14/2016........ OAKTREE CAPITAL. ..o 372,380
561233  AC 1 |MALLINCKRODT INTERNATIONAL FIN... D 09/19/2016........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiniieiseiseiesissiesissessssiesesssiensesiees 613,170
58471A  AB 1 |MEDIDATA SOLUTIONS INC......tvuuiiuiiiiiiiiicrirnissiieisiessiesssenessssssssessssessesssesesssssssssesssensnes | sovessseneninens 04/22/2016........ OAKTREE CAPITAL 21,836
595017 AD 6 |MICROCHIP TECH INC 1.625% 02/15/25.........ccocoecuunrenec. 06/01/2016. OAKTREE CAPITAL. 545,086
595112  AY 9 |MICRON TECHNOLOGY INC  3.000% T1/15/43......cvvirirriiriireisrieisrissiessesessesssssssssssssssens | sosessnessnnsns 11/29/2016........ OAKTREE CAPITAL. 777,120
62942X  AD 0 [NRGYIELD INC 3.250% 06/01/20........cccovevrrrrererrrinranes 11/04/2016........ OAKTREE CAPITAL. 131,295
64157F  AA 1 | STAG FURNITURE HOLDINGS PLC 08/09/2016........ OAKTREE CAPITAL. 257,838
67020Y AG 5 |NUANCE COMMUNICATIONS INC... 11/22/2016........ OAKTREE CAPITAL 60,467
67020Y AK 6 | NUANCE COMMUNICATIONS INC... 12/09/2016........ Tax Free Exchange 131,327
67054K  AA 7 |[NUMERICABLE GROUP SA  7.375% 05/01/26........covvriereriiiisireniiisisssiesssssseessssessisessssssss (SR 04/06/2016........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneieiesssssssiessssssessssesssssessesssesensns 500,000
670704  AF 2 |NUVASIVE 2.250% 03/15/21 11/28/2016........ OAKTREE CAPITAL 349,696
674215 AJ 7 |OASIS PETROLEUM INC 2.625% 09/15/23... 11/10/2016........ OAKTREE CAPITAL. 24,000
682189  AK 1 |ON SEMICONDUCTOR CORP  1.000% 12/01/20........cveererieiirerieirirniieinniseieieseeessesisiseneenes 11/28/2016........ OAKTREE CAPITAL 352,375
69327R  AD 3 |PDC ENERGY INC DELAWARE.........ccccsivmimiiiriniieinrirereiissiesisesesseninenes 09/22/2016........ OAKTREE CAPITAL. 197,665 ...192,000 | ....... 6
69393@ AA 6 |DIEBOLD INC 04/05/23......cooiiieiitieiesie e | enseneenines 05/11/2016........ JP MORGAN SECURITIES LTD LDN......oorriririiririieisneieiessssssseesssssesessesssssessessssesensns 8,843,175 | oo 8,932,500 | ....... 0
70338P AB 6 | PATTERN ENERGY GROUP INC 09/23/2016........ Tax Free Exchange 156,293
71645W  AS 0 | PETROBRAS INTL FINANCE COMPANY. D 10/14/2016........ UBS SECURITIES LLC. 145,708
71647N  AA 7 | PETROBRAS GLOBAL FINANCE BV D 10/19/2016........ Various 234,500
71647N  AF 6 | PETROBRAS GLOBAL FINANCE BV D 05/03/2016........ Various 1,027,500
71647N  AM 1 | PETROBRAS GLOBAL FINANCE BV C 04/28/2016........ BARCLAYS BANK PLC - LNBR 174,950
73640Q AB 1 |PORTFOLIO RECOVERY ASSOC INC. 09/20/2016. OAKTREE CAPITAL. 358,302
741503  AS 5 |PRICELINE.COM 0.350% 06/15/20. 04/04/2016........ OAKTREE CAPITAL. 420,438
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741503  AX 4 |PRICELINE.COM 0.900% 09/15/21.... 11/10/2016........ OAKTREE CAPITAL......ovvrereriernrireeeisereesesisesenissene 372,271
74264*  AC 0 |PRISALHCLLC 3.750% 04/01/26 06/01/2016........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 1,300,000
74264  AD 8 |PRISALHCLLC 3.850% 04/01/28 06/01/2016........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiierrieienriereiissiseeesiessese e ssssesessesssesenens 2,400,000
743424  AD 5 |PROOFPOINT INC 0.750% 06/15/20 11/28/2016........ VAIHOUS. ... 18,390
743424 AD 5 |PROOFPOINT INC 0.750% 06/15/20 06/17/2016........ Various 385,551
779376  AD 4 |ROVICORP 0.500% 03/01/20. 09/20/2016........ OAKTREE CAPITAL. . 242,276
78454  AM 2 |SMENERGY CO  1.500% 07/01/21...ccvvrmrvviiriererrneirereninnenns 12/09/2016........ OAKTREE CAPITAL.....ovvreririiierisiesssssssssiessnsssene 129,414
80918T  AA 7 | SCORPIO TANKERS INC  2.375% 07/01/19......couiiereeiiierieineeeireieeiseee s SR 05/16/2016........ OAKTREE CAPITAL 345,822
81170Y AB 5 |SEACOR HOLDINGS INC. 3.000% 11/15/28..........ccrvvune. 12/08/2016........ OAKTREE CAPITAL. 336,315
82823L  AC 0 |SILVER STANDARD RESOURCES INC A 11/18/2016........ Various 190,870
82823L AC 0 |SILVER STANDARD RESOURCES INC A 11/09/2016........ Various 79,181
84760C AA 5 |SPECTRANETICS CORP  2.625% 06/01/34..........coooveveriverniiirinirincrienes 11/21/2016........ OAKTREE CAPITAL......coouiiirinrierierieesesiessienienes 206,278
84762N  BG 5 | SPECTRUM BRANDS INC SPECTRUM BRANDS INC........ 10/06/2016........ Tax Free Exchange 1,381,461
85571B  AA 3 | STARWOOD PROPERTY TRUST INC.......ccovvrriirrirniirirererissierinies 11/03/2016........ OAKTREE CAPITAL. 5,427
864909 AA 4 | SUCAMPO PHARMACEUTICALS INC 12/21/2016........ OAKTREE CAPITAL 110,000
87157B  AA 1 | SYNCHRONOSS TECH 0.750% 08/15/19.......cccvvvvrrrenece 09/21/2016........ OAKTREE CAPITAL. 82,953
87264A AK 1 |T-MOBILE USA INC T-MOBILE USA INC 10/13/2016........ Tax Free Exchange... 2,000,000
87264A AL 9 |T-MOBILE USA INC T-MOBILE USA INC. 10/13/2016 Tax Free Exchange... 1,000,000
880770  AF 9 | TERADYNEINC  1.250% 12/15/23.......ocvirveririernrineierinsiisissneenns 12/08/2016........ OAKTREE CAPITAL. 193,298
901109 AC 2 |TUTOR PERINI CORP 2.875% 06/15/21.... 08/05/2016........ OAKTREE CAPITAL 324,899
92240M BC 1 |VECTOR GRPLTD. 5.500% 04/15/20 04/06/2016........ OAKTREE CAPITAL. 219,520
947075 AH 0 | WEATHERFORD INTERNATIONAL LTD c 12/01/2016........ OAKTREE CAPITAL 390,926
94986R  Z7 9 |WELLS FARGO & COMPANY  0.250% 11/06/23. 10/28/2016 OAKTREE CAPITAL. 245,000
98156Q AA 6 | WORLD WRESTLING ENTERTAINMENT 12/13/2016........ OAKTREE CAPITAL. 85,106
98235T  AE 7 |WRIGHT MEDICAL GROUP NV......cooiiiiieiiiiiieintiesisisissisesessssise s sesesssessenssnens SR 09/20/2016........ OAKTREE CAPITAL 382,038
98954M  AA 9 | ZILLOW GROUP INC  2.000% 12/01/21 12/07/2016........ OAKTREE CAPITAL. 75,313
A1R56Z AB 9 |BUWOG BAUEN UND WOHNEN GMBH B 10/04/2016........ OAKTREE CAPITAL 927,032
A8428R  AD 8 | STEINHOFF FINANCE HOLDING GMBH B 02/04/2016. OAKTREE CAPITAL. 534,741
B6346B  AJ 2 |BEKAERT SANV 0.000% 06/09/21......cccvvvrvrvrvirnrrarnes B 05/19/2016........ OAKTREE CAPITAL. 112,470
000000 00 O |UBISOFT ENTERTAINMENT SA B 11/21/12016........ OAKTREE CAPITAL. 380,994
000000 00 0 |CORPORACION ECONOMICA DELTA SA..... .|B 11/22/2016........ OAKTREE CAPITAL. 423,071
000000 00 O |MIRAIT HOLDINGS CORP 0.000% 12/30/21.. B 12/15/2016........ OAKTREE CAPITAL 352,351
E35471 AA 4 |SACYRSA 4.000% 05/08/19 B 12/22/2016........ OAKTREE CAPITAL. 92,801
E6271Z AB 2 |INDRA SISTEMAS SA  0.000% 10/07/23 B 09/30/2016........ OAKTREE CAPITAL. ..ot 446,711
E7650Q AA 3 |NHHOTEL GROUP SA 4.000% 11/08/18... B 02/04/2016........ OAKTREE CAPITAL 705,386
F58485 AW 7 |LVMH MOET HENNESSY LOUIS VUITT. D 02/04/2016........ OAKTREE CAPITAL. 832,749
F6527B  AS 9 |[NEXITY SA 0.125% 01/01/23 B 05/27/2016........ OAKTREE CAPITAL 385,317
F92124  BF 6 |TOTALSA 0.500% 12/02/22 . [N 12/1512016........ OAKTREE CAPITAL. 823,800
G17466  AA 4 |BW GROUPLTD  1.750% 09/10/19.....ccvvmivernrirererireiriniereissneenns [ 12/07/2016........ OAKTREE CAPITAL. ..ot 540,750 600,000 2,589
G2967L  AG 8 | AVAGO TECHNOLOGIES HOLDINGS PT AVAGO TEC D 08/02/2016........ Tax Free Exchange 4,689,737 | oo 4,734,872 | 0
G3R324 AA 9 |GLANBIA CO OPERATIVE SOCIETY L .|B 08/24/2016........ OAKTREE CAPITAL. 696,572 330
G4788H  AA 3 [INMARSAT PLC  3.875% 09/09/23........c.oooevmrniiieiieinisersiseienenissines D 09/20/2016........ OAKTREE CAPITAL 828,900 451
J23426  AA 7 |lIIDACOLTD 0.000% 06/18/20. B 10/25/2016........ OAKTREE CAPITAL. 203,126 | .ooovvveerceerereneenn 191177 | 0
J30977  AC 6 | KANSAI PAINT COLTD  0.000% 06/17/22........ccvvmiereriniiirirniieisissisesssissssssssssssessssssesessessenes B 11/24/2016........ OAKTREE CAPITAL. 569,446 | .....coovverviriicriiinen 852,343 | 0
J31975 BL 8 |KEIHAN ELECTRIC RAILWAY CO LTD B 10/26/2016 OAKTREE CAPITAL. 655,130 | oo 628,527 | 0
J3893W  AE 3 |LIXIL GROUP CORP 0.000% 03/04/22... B 11/24/2016........ OAKTREE CAPITAL. 367,378 | o 353,248 | 0
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J49162  AK 6 |NHK SPRING COLTD 0.000% 09/20/19............ D 10/26/2016........ OAKTREE CAPITAL......otverrieriricienirererisreesineies 156,850 | oo 150,000 |..... 0
J67588  AB 9 |RESORT TRUSTINC  0.000% 12/01/21......cvvvivirererirrirerrninns B 06/09/2016........ OAKTREE CAPITAL. 98,248 93,928 |..... 0
J72768  AG 9 |SHIMIZU CORP  0.000% 10/16/20 B 10/25/2016.. OAKTREE CAPITAL. 100,081 95,589 |..... 0
J76379 AV 8 | SONY CORP  0.000% 09/30/22........coveiriririrerneirerierineererinnnnes B 12/16/2016........ OAKTREE CAPITAL. 980,400 930,654 |..... 0
J78529  AM 6 | SUZUKIMOTOR CORP  0.000% 03/31/23........coeviererinirriniirerneiie s sessssssesseenenes B 06/10/2016........ OAKTREE CAPITAL. 563,890 0
L4669Z AA 1 |GVM DEBENTURES LUX 1 SA B 06/15/2016.. OAKTREE CAPITAL. 290,268

L7999A  AB 8 |SAF-HOLLAND SA  1.000% 09/12/20.........cccosrrrerrmrinrirmrrrnrnissnieissinsens B 07/14/2016........ OAKTREE CAPITAL. 355,205

NO280E  AC 9 |AIRBUS GROUP NV 0.000% 08/14/21.........ccmreerreiirerneirernriseeerisersesenerenes B 07/25/2016........ OAKTREE CAPITAL. 231,582

N6667A  AA 1 |OCINV  3.875% 09/25/18........ovvieirrrirerieieierissierinnines B 05/26/2016........ OAKTREE CAPITAL. 209,150

N72482 AB 3 |QIAGENN.V. 0.875% 03/19/21 D 12/12/2016........ OAKTREE CAPITAL 470,400

N8T23V  AD 3 | SIEMENS FINANCIERINGSMAATSCHAP.........ccoovtuerimircinrirereriniin D 12/08/2016........ OAKTREE CAPITAL. 579,750 500,000 2,658
R8993Q  AA 3 | TELENOR EAST HOLDING [T AS........cooiiiiiirirriiieiirieiiesiesssess s esssssssesseessinens D 10/26/2016........ OAKTREE CAPITAL. . 1,044,800 . ...1,000,000 103
S6873K  AA 4 |REMGRO JERSEY GBP LTD  2.625% 03/22/21........cccccvvvvenec. B 03/21/2016........ OAKTREE CAPITAL......otvrreriricireireresiseeesieeines 430,773 | oo 428,980 | ..o 21
T0783G  AE 6 |AZIMUT HOLDING SPA  2.125% 11/25/20.........cccomrvivmrinrircrierinens B 12/122016........ OAKTREE CAPITAL. 770,814 742,595 828
W7815G  AC 1 |REAL ESTATE CREDIT INVESTMENTS B 09/29/2016........ OAKTREE CAPITAL. . 472,957 467,118 | ..... 0
X0742X  AA 2 |BRAITSE  2.750% 09/18/20.........covvmerrerinrircrniireererireicrienerenes B 10/26/2016........ OAKTREE CAPITAL. ..o 654,468 | ... 641,530 963
X61161 AW 9 [OUTOKUMPU OYJ  3.250% 02/26/20. B 10/26/2016........ OAKTREE CAPITAL. 114,295 ..109,175 607
Y1781M  AA 5 |CAPITALAND LTD 2.800% 06/08/25.. B 12/07/2016........ OAKTREE CAPITAL. 688,203 704,945 [ 54

3899999. Total - BoNds - INAUSEIAl @NA MISCEIANEOUS..........c.cciveviiieiieiiiieteieiecteie ettt ettt sss et ebeses oesesebassesesessesesebessesesessesese b s ses et e et et et eseb et et et e bt eses et et et et et esebes et et et asesebansesesesnss 85,198,737 | oo 85,228,145 | ..o 162,582

8399997 Total - BONAS - Part 3. s ...400,952,788 ..779,143

8399998. Total - Bonds - Summary Item from Part 5..........ccooniininissennins ...265,866,423 ..389,325

8399999, TOAl - BONAS. ... ...ttt £E LE1ehE 8 E LR ...666,819,211 1,168,468

Preferred Stocks - Industrial and Miscell

077454 20 5 | BELDEN INC.....oooiiiririiiciiiciseiie it nsnes 07/21/2016........ OAKTREE CAPITAL......ovvirieieirrieieieiessseeessnenes 1,300.000 131,658

56262P 10 9 | MANDATORY EXCHANGEABLE TRUST. 08/11/2016........ OAKTREE CAPITAL......ovvriieriricieeiereeiseeesieeies 300.000 34,730

845467 20 8 | SOUTHWESTERN ENERGY COMPANY SOUTHWESTERN 06/29/2016........ OAKTREE CAPITAL. 5,400.000 158,510

98212B 20 2 [WPXENERGY INC......coiiiiiiiiiiiiniiiniiiinississssisnsssss s eseseens 09/07/2016........ OAKTREE CAPITAL. 720.000 40,060

8499999. Total - Preferred Stocks - INAUSHIIal @NG MISCEIANEOUS.................c..cuiuiviueieiiecieiecieetete ettt et etet evtetetereseeaeteseeteteseaeeesessetesesessesessssetesesassesensesetesensssesnsesetesnsstesnsesesesansesasansseeserees 364,958 XXX

8999997. Total - Preferred StOCKS = Part 3.............co.ovvivivreriereiieieriesesiesesseseessessseeesseesessesenianes 364,958 XXX

8999998. Total - Preferred Stocks - Summary Item from Part 5...........ooiiiiiicsc s 2,440,377 XXX

8999999. Total - Preferred Stocks.................. 2,805,335 XXX

9799998. Total - Common Stocks - Summary Item from Part 5.. 8,842 XXX

9799999. Total - Common Stocks........................ 8,842 XXX

9899999. Total - Preferred and Common Stocks........ 2,814,177 XXX

9999999. Total - Bonds, Preferred and Common Stocks ...669,633,388 XXX
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QJ 0 |GINNIE MAE | GNMA17.000% 781357................ .. [ 12/01/2016. | Paydown 26,29 | ............ 26,29 | ............ 25,835 | ..o 25,997 | oo 0 300 0 300 (U I 26,296 | ..ot (VN O (U IO 0 | 1,045 | 10/15/2025.
36225B QL 5 |GINNIE MAE | GNMA | 6.500% 781359................ o | 12/01/2016. [ PAYAOWN. .....verrieirirerisiriesiserseinsiens | veeerississsesinenssnes | conrneeenns 19,674 | oo 19,674 | 119,237 | e 19,396 | oo 0 278 0 278 {0 I 19,674 | ... {1 R 0 [ o0 [ 686 | 12/15/2025.
362258 QN 1 | GINNIE MAE | GNMA 1 7.500% 781361 .. | 12/01/2016. | Paydown 34,195 33,599 596 0 596 (U IO 34195 | . (V8 O 0 [ o0 | 1,418 | 12/15/2025.
36225B QP 6 |GINNIE MAE | GNMA | 8.000% 781362 ... | .| 12/01/2016. | Paydown 6,668 33 0 33 0 6,668 0 .0 0 | 262 | 12/15/2019.
362258 QR 2 | GINNIE MAE | GNMA 1 8.000% 781364................ .. | 12/01/2016. | Paydown 212 | 212 | 215 | 214 ) 0 (2) 0 (2) 0 212 0 20 ] LV [ 9 | 12/15/2030.
362258 QV 3 |GINNIE MAE | GNMA 19.000% 781368. .. [ 12/01/2016. | Paydown 3,974 31 0 31 0 3,974 0 20 ] (VN 144 | 12/15/2019.
912828 M8 0 |UNITED STATES TREASURY . 1 03/08/2016. | VarIOUS.......ccoiveirnrrsrirersrissessnsssnsnsssesensns | conninsrsssssssssnssnssnens | oones 77,234,781 | ... 75,000,000 | ..... 74,402,524 | ........74,402,747 O 11,302 | oo (L 11,302 | v (U 74,414,050 |....ccoennnd 0 ].2,820,731 |..... 2,820,731 | ... 338,251 | 11/30/2022.
0599999. Total - BONAS = U.S. GOVEIMMENL.........cuuuiieiiiieosiieesise s onmesssssess s st | oo 77,325,800 | ... 75,091,019 | ..... 74,491,612 | ......... 74,492,532 | cooocvovinennn 0] 12,538 | oo 0 [ 12,538 | .o 0 [ s 74,505,069 | ................ 0].2,820,731 |.... 2,820,731 | ... 341,815 XXX
Bonds - All Other Government
05970A AA 0 |BANCO NACIONAL DE COMERCIO EXT............. C|06/08/2016. | BANK OF AMERICA N.A..........coovvviinvins [ e | 2,068,000 | ....... 2,000,000 | ....... 1,994,380 | ........... 1,994,478 205 0 205 (V18 1,994,683 10/14/2025.
25714P  BY 3 |DOMINICAN REPUBLIC 5.875% 04/18/24......... D|01/22/2016. | DEUTSCHE BANK AG LONDON. 288,000 300,000 ..314,250 299,250 | .......13,350 | .cccoovennees QL2 p—— (VN 13,246 | ..o 0 ...312,496 04/18/2024.
682051 AC 1 | OMAN SULTANATE OF GOVERNMENT. D] 06/29/2016. | J.P. MORGAN SEC INC... . ,490,625 | . ,500,000 | . ,497,405 ,497,405 1 0 1 0 1,497 416 06/15/2026.
1099999. Total - Bonds - All Other GOVEMMENL............ouuuiieerie oo e eses s | eniees 3,846,625 | ....... 3,800,000 | ....... 3,806,035 ..3,791,133 | ... 13,350 | oo M2 | ) 0 [ 13,462 | ..o 0 .3,804,595 XXX
Bonds - U.S. States, Territories and P: ions
GEORGIA ST GEORGIA ST G.0. BDS1999
373383 GG 7 |B1999 08/01/2016. | MAtUFY.......oocvverieecieiesiisenie e | e | s 7,000,000 | ....... 7,000,000 | ....... 7,014,770 | ..o 7,000,790 | oo 0 (790) 0 (790) 0 | oo 7,000,000 ... 0 | (O I 0 ... 402,500 | 08/01/2016.
1799999. Total - Bonds - U.S. States, TEITtOres & POSSESSIONS. ... corerisseesssssssssassssssssssssessssssssessssssssssssssssssssssensssssssessssssnssnes | asess 7,000,000 | ....... 7,000,000 | ....... 7,014,770 | .......... 7,000,790 | .ovvrerenn 0 (790) 0 (790) 0 [ e 7,000,000 |..oovrrenncd 0 [ (U 0 .. 402,500 XXX
Bonds - U.S. Political Subdivisions of States
MIAMI DADE COUNTY FLA DADE CNTY FLA
233433 3z 2 |G.O. [ 10/01/2016. | MALUFY ... | eeeieeenieeseieeniens | ceneees 1,550,000 | ....... 1,550,000 | ....... 2,043,257 | ......... 1,579,529 | o0 | (29,529) 1,550,000 | ..oovvccenn0 [0 | 0 [ 120,125 | 10/01/2016.
MIAMI DADE COUNTY FLA DADE CNTY FLA
233433 4X 6 |G.O. .. | 10/01/2016. | Maturity..........c.coccovvnene. 2,551,000 2,551,000 | ....... 3,170,000 ..2,588,058 | .oocoovven0 | (37,058) | ... (37,058) | ..o [V I 2,551,000 | ....occoceennnd (V[ 0 0 .. 181,759 | 10/01/2016.
251129 D2 5 |DETROIT MICH CITY SCH DIST DETROIT MICH | .. | 07/21/2016. | Tax Free Exchange...........cccocuovoricniniinns [ o | o 20,898,092 | ..... 17,845,000 | ..... 22,002,885 | .........20,971,779 0| (73,687) | ..cocooeeel0 | (73,687) 0 20,898,092 0 .0 0 ... 955,647 | 05/01/2029.
2499999, Total - Bonds - U.S. Political SUDAiVISIONS Of STALES. ......iveiiieiiiiiiiiiiiis ittt ssnsnssssens | eeoe 24,999,092 | ... 21,946,000 | ..... 27,216,142 | ......... 25,139,366 | ..oooovivirinnne. 0. (140,274) | ..o 0 [ (140,274) | ..o 0 [ e 24,999,092 | ..o 0 [ {1 0 [.1,257,531 XXX
Bonds - U.S. Special Revenue and Special A t
01030R FA 5 |ALABAMA HSG FIN AUTH Alabama Housing Fin. |.. | 06/20/2016.|Call ~ 100.0000............cccoovemmrremmmiermneies [ covmmmniemeeienniinenes | e 7,815,000 | ....... 7,815,000 | ....... 7,815,000 | ..o 7,815,000 | oo 0 0 0 0 (U S 7,815,000 | ... (VI O (U I 0 ... 299,525 | 10/01/2038.
011832 S8 6 |ALASKASTHSGFINCORP........ccccouvviinrrinnens .. 106/01/2016. [ Call  100.0000..........coocmmmvermiiririiiines | crvvenniessniiinnieins | coveeas 7,410,000 | ....... 7,410,000 | ....... 7,469,206 | ........... 7422918 | oo 0 . (12,918) | covvvvenee 0 [ (12,918) | ovvvvcand (U I 7,410,000 | ......cc.c...... (V8 [ (U I 0... 173,766 | 12/01/2037.
01852L BC 3 |ALLIANCE ARPT AUTH INC TEX Alliance Airp..... | .. | 04/01/2016. | Call  100.0000...........ccoocrmvermmeerremeiras | oereviererieeeeineniis | e 16,000,000 | ..... 16,000,000 | ..... 15,742,500 | ......... 15,876,394 | ......ccocveeene. 0] e 123,606 | ...ocovvenene 0 | 123,606 |....ccoooon 0| 16,000,000 |.....c.....cc.. (VI O (U I 0... 388,000 |04/01/2021.
CALIFORNIA HEALTH FACS FING AU
13033A CE 9 |CALIFORNI .. | 10/01/2016. | Redemption  100.0000. 0 5,572 0 ....600,000 O 34,500 | 10/01/2023.
17131H  BL CHULA VISTA CALIF Chula Vista CA IDA-S....... ..| 06/01/2016. | Call ~ 102.0000... 0 91,640 0 3,825,000 0] 93,750 | 12/01/2027.
FEDERAL HOME LOAN MORTGAGE COR
31283H NA 9 [FHLMC75 .. [ 12/01/2016. | Paydown 213 213 0 0 0 0 213 0 .0 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR.......... .. [ 12/01/2016. | Paydown 8 .8 X 0 0 0 0 8 0 .0 X ...0 | 10/01/2030.
3128MJ YG 9 |FEDERAL HOME LOAN MORTGAGE COR.......... o [ 12/01/2016. [ PaYAOWN. ... | ceveieeniisensiseniiins | ceveseees 372471 | ... 372471 | . 382,525 | ......cccc.... 382,525 | ..o (VN [ (10,054) | .............. (U R (10,054) | ....ocvcvennnc (U S 372471 | (VI (U IO 0 | 3,813 | 06/01/2046.
3138WH 6L 1 |FEDERAL NATIONAL MORTGAGE ASSO.... .. | 12/01/2016. | Paydown 93,056 ....93,056 296,734 | 0 | (3,679) 0 (3,679) 0 10/01/2046.
3138WH LU 4 |FEDERAL NATIONAL MORTGAGE ASSO.... [ 12/01/2016. | PaYdOWN. ... | e | v 504,751 504,751 | ........523,995 | ...........523,995 | .0 | e (19,244) | (VN R (19,244) | ....ocvvvvnnnd 0 07/01/2046.
FEDERAL NATIONAL MORTGAGE ASSO FNMA
31402C 5L 2 [6.50 .. [ 12/01/2016. | Paydown 6,545 ..6,545 0 217 0 6,545 12/01/2031.
3140FB K4 1 |FEDERAL NATIONAL MORTGAGE ASSO........... .. [ 12/01/2016. | Paydown 201,373 201,373 0 (8,684) (V18 I 201,373 08/01/2046.
3140FD WH 5 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2016. | Paydown 6,808 | ..ccovvrne. 6,808 0 (302) 0 6,808 09/01/2046.
339733 DP 9 |ALABAMA HSG FIN AUTH Alabama Housing Fin. | .. | 06/20/2016. | Call  99.9921.........cccooomurimmmuimameirenns | covemriseneiseneiinnis | ceneend 6,114,515 ,115,000 0 21,161 0 6,114,515 04/01/2038.
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43232E  BX 6 [HILLSBOROUGH CNTY FLA HSG FIN Hillsborou. .. | 07/01/2016. | Redemption ~ 100.0000.............cccovvvvrans | covmmmierimmiiinniiinnns | i 195,000 | .......... 195,000 | .......... 190,969 | .............192,554 | ...ccceil0 | i 2,446 0 2,446 0 [ oo 195,000 |0 |0 | 0 7,006 | 01/01/2039.
45129Y SA 5 |IDAHO HSG & FIN ASSN Idaho Housing & Fin..... o+ [ 01/04/2016. [ VAHOUS. ..o | ceeveeessiseseiessiinns | eeveoeend 610,000 | .......... 610,000 | .......... 610,000 0 0 0 0 01/01/2029.
45201Y QU 4 [ILLINOIS HSG DEV AUTH lllinois Housing D........ .1 02/01/2016. | Call ~ 100.0000..........ccooevrvereriiririnniis | corrverierierieniinnns | cevereees 300,000 | .......... 300,000 | .......... 300,000 0 0 0 0 08/01/2036.
45201Y UH 8 [ILLINOIS HSG DEV AUTH lllinois Housing D........ .. | 05/02/2016. | Call ~ 100.0000.. [ESSTEURUSSUSUPUUNTE DU O 570,000 | ......... 570,000 | .......... 570,000 0 0 0 0. ...570,000 08/01/2032.
45202H AB 9 |lllinois Fin lllinois Finance Authority..................... .. 1 05/18/2016. [ Call  101.0000..........covermrrerrrirrrirines | cervirenrireneieniins | ceeena 4,545,000 | ....... 4,500,000 | ....... 4,186,125 282,342 0 282,342 (U 4,545,000 08/01/2029.
45202Q BD 4 |ILLINOIS FIN AUTH STUDENT HSG lllinois F...... .. | 05/12/2016. | CITIGROUP GLOBAL MARKETS INC/.... | .ccooorvveinniiinniiins | covenas 2,494,700 | ....... 2,470,000 | ....... 2,530,713 | .........2,485,974 | ........0 | (7,141) 0 (7,141) (VN I 2,478,833 05/01/2025.
45202Q BE 2 |ILLINOIS FIN AUTH STUDENT HSG lllinois F...... .. | 05/13/2016. | CITIGROUP GLOBAL MARKETS INC/.... 22,115,074 | ..... 21,945,000 | ..... 19,667,248 36,240 0 36,240 0 20,277,916 05/01/2030.
454795 BT 1 |INDIANAHEALTH & EDL FAC FING IN HEALTH. | .. | 11/15/2016. | Redemption  100.0000...........ccccvermrreers | corrermmmmirenrirenniins | cvveead 5,000,000 | ....... 5,000,000 | ....... 5,010,900 | ...........5,002,095 | .....ccccceec00 | i (2,095) 0 (2,095) (V10 IO 5,000,000 11/15/2039.
454806 AX 8 |INDIANA HOUSING & COMMUNITY DE Indiana H .. | 07/11/2016. | Call  100.0000..............omvrermmreremeirenes | covrermmeiesereseneiens | cove 1,615,000 | ....... 1,615,000 | ....... 1,615,000 | ........... 0 0 0 (V10 IO 1,615,000 01/01/2037.
454806 BZ 2 |INDIANA HOUSING & COMMUNITY DE............... .1 07/11/2016. | Call ~ 100.0000.........ccovoererrirriinriiiniis | revierirsriinsissiiens | e 4,945,000 | ....... 4,945,000 | ....... 4,977,093 | ..o 4,975,932 | oo (VN [ (30,932) | vvvvuenne (VN (30,932) | vvvvrrrirnan (U 4,945,000 |...coovvriirenn0 | o0 | 0 | 229,658 |07/01/2037.
45528S  JK 3 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo | .. | 01/04/2016. | Call  100.0000...........ccccoweimmremmiernmenes [ coeemmieinniiiesniiinnns | s 7,100,000 | ....... 7,100,000 | ....... 7,395,076 .7,100,000 0 0 0 (U I 7,100,000 | ..ooccoovvcen0 [0 [0 | 186,375 | 01/01/2029.
455285 QX 7 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo | .. | 07/01/2016. | Call  100.0000.. ettt | s | s 7,460,000 | ....... 7,460,000 | ....... 7,619,719 | ... TATAS84 | 0 | (14,584) | .............. (VR (14,584) | ... (U I 7,460,000 . 0 .. 373,000 |01/01/2020.
455288 QZ 2 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo | .. | 07/01/2016. [ Call ~ 100.0000..........ccouverermmermminrinnns [ crveriverirenineieniins | e 5,390,000 | ....... 5,390,000 | ....... 5514779 | ........... 5,401,853 | ..ooviernnn 0| (11,853) [ oo (1 (11,853) | ovoerriinnn 0 [ v 5,390,000 |...ccoerrerncd {1 R (01 I 0 ... 269,500 |01/01/2022.
IOWA STUDENT LN LIQUIDITY CORP IOWA
462590 JJ 0 |STUD . [12/01/2016. [ Call  100.0000.........ccuverrrecrieririiienns [ v | e 515,000 | .......... 515,000 | .......... 515,000 | ...cccvvnnn 515,000 | ..ccoovevernnne 0 0 0 0 (U A 515,000 | ..coovrirrnns (VI [ (U A 0. 20,405 |12/01/2023.
IOWA STUDENT LN LIQUIDITY CORP IOWA
462590 JK 7 |STUD .112/01/2016. | Call  100.0000............covermrrereriieeriieres | e | eeeeiona 515,000 | .......... 515,000 | .......... 515,000 | ..coooeees 515,000 | ...oovvorinenns 0 0 0 0 (U S 515,000 | ...coooorennent (VI (U IO 0. 20,790 |12/01/2024.
IOWA STUDENT LN LIQUIDITY CORP IOWA
462590 JM 3 |STUD .112/01/2016. | Call  100.0000...........cvverrrercmiereriiires | e | ceneees 1,025,000 | ....... 1,025,000 | ....... 1,025,000 | ........... 1,025,000 | ...coovvvernnen 0 0 0 0 0 [ oo 1,025,000 |....coocoeennnt (VI (U IO 0. 42,700 |12/01/2026.
IOWA STUDENT LN LIQUIDITY CORP IOWA
462590 JN 1 |STUD .112/01/2016. | Call  100.0000...........ccovermrerriiiniiirns | e | v 505,000 | .......... 505,000 | ......... 505,000 | .....ccccee... 505,000 | ...cooocoerenenae 0 0 0 0 (U S 505,000 |.....ccccceonn. (VN (U I 0 ... 21,375 | 12/01/2027.
JOHNSON CITY TENN HEALTH & EDL Johnson
4782711 GX 1 |C .. 107/01/2016. | Call  100.0000..........coocmmvermiiririiiines | crvvernniessniienniins | coveend 4,650,000 | ....... 4,650,000 | ....... 4,500,365 | ........... 4,451,855 | ....ccccooenun 0 . 198,145 | ....cccooo..c 0 [ 198,145 |....cccoov (U I 4,650,000 |.......co....... (VN [ (U I 0. 255,750 | 07/01/2036.
525184 BT 3 |LOS ANGELES CALIF HBR DEPT Los Angeles C |.. | 10/13/2016. | Call  104.2392..........ccccooommmuimmmuememeiirns | oereeeereeisnceisnnis | e 14,718,582 | ..... 14,120,000 | ..... 16,133,512 | ........ 15,167,724 | ..o 0] ... (449,142) | .ovooeene. (U (449,142) | .cvvor 0] 14,718,582 |.....cocccce.nl (VI (U I 0 |..1,622,875 |08/01/2021.
525184 EF 0 |GWINNETT CNTY GA HSG AUTH Gwinnett Count| .. | 09/01/2016. | Call  100.0000............coocmmrermmeeremeirns | ovverereemieseniienniens | coveei 180,000 | .......... 180,000 | .......... 182,635 | ....ccccceenn. 182,408 | oo (V0 [ (2,408) 0 (2,408) (U S 180,000 |...coovveennc (VN (U I 0 ... 12,142 | 03/01/2037.
WISCONSIN HSG & ECONOMIC DEV A
525184 NX 1 |Wisconsin .106/01/2016. | Call  100.0000...........covermrerriiiriiins | v | oo 2,385,000 | ....... 2,385,000 | ....... 2,441,310 | ... 2,434,149 | 0 . (49,149) | ...ooooevenene. (VN R (49,149) | .covirrnnnnd (U I 2,385,000 | ....occoeneenad (VN [ (U I 0... 107,997 | 09/01/2037.
MASSACHUSETTS EDL FING AUTH
57563R GR 4 |Massachusett .| 07/01/2016. [ Call ~ 100.0000............. 395,000 395,000 | ..o 395,000 | ...ccoevvene 395,000 | .oovvirirnenn 0 0 0 0 (0 395,000 |...oocovernenad {1 R (01 I 0| 17,400 |01/01/2028.
MASSACHUSETTS EDL FING AUTH
57563R JC 4 |Massachusett .1 07/01/2016. | Call ~ 100.0000............. 285,000 285,000 | .......... 286,069 | .............. 285,509 | ..ooovevirnne 0 (509) 0 (509) (U S 285,000 | ...coooonnnnt (VI (U IO 0. 11,970 | 01/01/2031.
MASSACHUSETTS ST DEV FIN AGY
57583H AL 1 |Massachuset .. 1 08/01/2016. [ Call  100.0000..........coocrmrrermrrerrrirenes | cevvereerireeeniieneiins | cevena 8,000,000 | ....... 8,000,000 | ....... 7,604,080 | ........... 7,648,406 | ....cooevvennc 0| 351,594 | oo (VI 351,594 | ..o 0 ..........8,000,000 |...ccocowemece (VI O (U I 0 ... 400,000 | 02/01/2036.
57587A DN 5 |MASSACHUSETTS ST HSG FIN AGY.... .| 11/01/2016. | Call  100.0000.........ccoverriererreririrriis | corrirerirenineesiniinnns | everenes 780,000 | .......... 780,000 | .......... 780,000 0 0 0 0 | oo 780,000 |0 [0 | il | 30,745 | 12/01/2034.
57587A  DP 0 |MASSACHUSETTS ST HSG FIN AGY.... .| 11/01/2016. | Call  100.0000............coverrreremrireneiias | ererieeerieenieeeniens | ceeeeed 660,000 | .......... 660,000 | .......... 660,000 0 0 0 0| cirrrreenn660,000 | oovverrienn0 [0 | o0 [ 27,225 | 12/01/2039.
59465M PW 9 | MICHIGAN STATE HOUSING DEVELOP Michigan| .. | 10/01/2016. | Call  100.0000...........ccocemmeermmierimiiras | oererinmiieneniinniens | ceneees 2,075,000 | ...... 2,075,000 | ....... 2,116,853 | ........... 2,075,168 | ....ccovvvennn 0 (168) 0 (168) (U I 2,075,000 | .....ccocee.nnd (VN O (U I 0... 106,344 | 04/01/2031.
59465M QG 3 | MICHIGAN STATE HOUSING DEVELOP Michigan| .. | 07/21/2016. | Tax Free EXChange............ccccovurvuenciins | covnevvsnniisnsiisnniis | ceneens 1,500,000 | ....... 1,500,000 | ....... 1,502,340 | ........... 1,500,556 | ...t 0 (556) 0 (556) 0 [ 1,500,000 ..ot (V[ (U I 0 ... 74,156 | 04/01/2036.
59465M QH 1 |MICHIGAN STATE HOUSING DEVELOP Michigan| .. | 07/21/2016. | Tax Free EXChange............ccocovuevvvinnciinns | connevennnicisnciinnniis | oo 1,380,000 | ....... 1,380,000 | ....... 1,381,187 | ........... 1,380,468 | ................. 0 (468) 0 (468) (U A 1,380,000 |..ooovvvrnnns (VI [ (U A 0. 69,259 | 10/01/2042.
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64468T 6X 0 |NEW HAMPSHIRE ST HSG FIN AUTH... ..101/04/2016. [ Call  100.0000..........coocmmmverrmieririiiines | crvvenniisssieisnieins | coveea 3,070,000 | ....... 3,070,000 | ....... 2,953,985 2,962,055 | .....occcoceein0 | e 107,945 | ...ccccooo... 0 | 107,945 |...cccooovn (U I 3,070,000 | ...oocccoveenc0 |0 | iiienl0 | 77,518 | 07/01/2036.
64469D BY 6 |NEW HAMPSHIRE ST HSG FIN AUTH... .1 01/04/2016. | Call  100.0000............covemrerererreeereiires | oererereeerierseieeniens | ceeeees 7,885,000 | ....... 7,885,000 | ....... 7,778,079 T785137 | ien0 | 99,863 0 99,863 (VR 7,885,000 | .ovocveerecn0 | v | eviieieenn0 | 195,154 | 01/01/2037.
646080 HH 7 |NEW JERSEY ST HIGHER ED ASSIST New Jerse| .. | 10/03/2016. | Call ~ 100.0000............ccocemmvermmeermmeeirns | ovrerereeereeeneeieneens | ceveees 1,800,000 | ....... 1,800,000 | ....... 1,800,000 | ........... 1,800,000 | ..coovvvvrnne 0 0 0 0 (U I 1,800,000 | ...t (VN O (U I 0 ... 52,252 | 06/01/2030.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 2K 0 |Jerse - 01/01/2016. | MALUFY ... | e | v 430,000 | .......... 430,000 | .......... 445686 | ............. 430,000 | ...cooooerenenne 0 0 0 0 [V S 430,000 |......ccoco.... (VN (U I 0 ... 13,975 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 2L 8 |Jerse 10170172016, | MALUTIEY.......vovvevricrenierssseiensnisiens | e | v 815,000 | .......... 815,000 | .......... 844,730 | ..coovvnee 815,000 | ..covrrrnnn 0 0 0 0 {0 I 815,000 | ....coverneend {1 (01 I 0 [ 26,488 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 F8 3 |Jerse .1 01/01/2016. | Redemption ~ 100.0000...........ccovrecerrens [ eommrremiiverireriieninns | e 425,000 | .......... 425,000 | ......... 480,413 ...425,000 0 0 0 0 425,000 |0 [0 [0 | 13,813 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI NEW
646139 YC 3 |JERSE .101/01/2016. | Redemption  100.0000............corveeeruns | omreverereriermeiieniins | ceeeviona 270,000 | ......... 270,000 | .......... 313,624 | .............. 270,000 | ..oovvornenne 0 0 0 0 (U S 270,000 | ..ot (VI (U I 0 | 8,775 | 01/01/2016.
647200 MY 7 |NEW MEXICO MTG FIN AUTH New Mexico Mortg| .. | 07/01/2016. | Call  100.0000............coocmmreremeeemeires | ovreriremmeienseiieniens | coveei 705,000 | .......... 705,000 | .......... 705,000 | ..o 705,000 | ..ocovvornenne 0 0 0 0 (U S 705,000 |...ccoooonnnent (VI (U I 0. 35,250 |07/01/2037.
NEW YORK STATE DORMITORY AUTH New
64983Q L8 0 |YorkS .. 107/01/2016. [ Call  100.0000..........coocrmrerrierriiiines | crvverenmieennieinniinns | coveea 8,000,000 | ....... 8,000,000 | ....... 8,143,040 8,014,458 | ......ccc..ol0 | (14,458) | ... (V] R (14,458) | ..o (U I 8,000,000 | ...coccoovcenc0 [0 | iiiieenl0 | 400,000 | 07/01/2031.
65486M AS 6 |NJB PPTYS LEASE REV WA NJB Properties -..... ..[12/01/2016. | Call  100.0000.. ettt | s | s 4,000,000 | ....... 4,000,000 | ...... 4,135,520 | ...........4,023,065 (23,065) 0 (23,065) (U 4,000,000 . 0 ... 200,000 |12/01/2027.
658207 AP 0 |NORTH CAROLINA HSG FIN AGY North Carolin. | .. | 01/04/2016. | Call  100.0000..........ccccocmmmrvmmmieiimiiins | v | ceniees 4,425,000 | ....... 4,425,000 | ....... 4,431,284 | .......... 4,425,000 | oo 0 0 0 0 (U I 4,425,000 |....cccooo...c (VN [ [V I 0... 108,413 | 01/01/2038.
662903 EG 4 |NORTH TEX MUN WTR DIST TEX North Texas M| .. | 09/01/2016. | Call ~ 100.0000...........cocevrrrrerernrrreermrens | errererreremsssrinnnnnens | e 10,000,000 | ..... 10,000,000 | ..... 10,334,100 | ......... 10,038,170 | .oovvvvrernnn 0| e (38,170) [ oo ([ (38,170) | ..o 0] e 10,000,000 |....cvvvrnnccd 0 [ (U1 I 0 ... 500,000 |09/01/2035.
OREGON ST HSG & CMNTY SVCS DEP Oregon
686087 EJ 2 |St .. | 04/01/2016. [ Call  100.0000..........couermrrverrrerrriienes | cevvereeiieensieeneines | eevereees 510,000 | .......... 510,000 | .......... 524,025 | .......ccc.... 513,875 | oo (VI [ (3,875) 0 (3,875) (U S 510,000 | ..o [0 | 0 [ 22,472 |01/01/2038.
74529) AS 4 |PUERTORICO SALES TAX FING COR Puerto Ri | C | 10/06/2016. | GOLDMAN SACHS & COMPANY............. | ccovvveeneviinniiiinni | oo 12,400,000 | ..... 20,000,000 | ..... 15,000,000 | ...........8,533,600 |....6,485,676 | ......... 56,773 | oo 0 ... 6,542,449 | ................. 0] e 15,076,050 |...............0 | .(2,676,050) | ...(2,676,050) | ..... 248,056 | 08/01/2057.
762212 4P 0 |RHODE ISLAND HSG & MTG FIN COR................ .. [ 10/14/2016. [ Call  100.0000..........cooeurrrerrrireriieenes | cevvirreiieeeeieeeeiens | oo 10,000,000 | ..... 10,000,000 | ..... 10,074,600 | ........10,028,443 | ........cc.ce..0 | e (28,443) 0 (28,443) 0| o 10,000,000 0 0 [0 ] 497,330 | 10/01/2036.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode Isl| .. | 07/06/2016. | Call ~ 100.0000...........ccrevvrmmeermiererimnies | rerernreemnienninenirens | cvviene 1,580,000 | ....... 1,580,000 | ....... 1,580,000 0 0 0 0 [ v 1,580,000 | ..coovvernenns 0 [ 0 [ s 0 [ 37,845 | 06/01/2028.
RICKENBACHER OHIO PORT AUTH
765639 AB 5 |Rickenbacker .1 07/01/2016. | Call ~ 100.0000............. 90,000 0 0 0 0. 01/01/2032.
79020F AM 8 | ST JOHN BAPTIST PARISH LA St John Baptis..... | .. | 01/15/2016. | CITIGROUP GLOBAL MARKETS INC/.... | .ccooovvveinnriiiriians | o 9,321,875 (501) 0 (501) (U I 9,512,820 06/01/2037.
SAN BERNARDINO CNTY CALIF SING SAN
796842 DF 6 |BERNA . [ 11/01/2016. [ Call  45.4489..........cooovvvriiiciiici | e | e 149,981 | ......... 330,000 | ............ 70,262 0 8,358 0 ....149,981 05/01/2031.
79765A 4H 6 | SAN FRANCISCO CALIF CITY&CNTY San Franci| .. | 10/11/2016. | Tax Free Exchange...........ccc.cccovewvureuenens 2,994,206 | ....... 2,915,000 | ....... 3,110,043 | ..........3,009,971 | ..cccooicicen0 | i (15,765) | oo (U R (15,765) | ...cooovennen 0. 2,994,206 05/01/2025.
79765A  4J 2 | SAN FRANCISCO CALIF CITY&CNTY San Franci| .. | 10/11/2016. | Tax Free EXChange..........ccccunvevvmmerineens | covvirnmevineesineniiens | cvvenas 2,955,717 | ....... 2,885,000 | ....... 3,058,735 | ........... 2,969,767 | oovovvvvirenn0 | e (14,051) | oo (VO (14,051) | oovvoonnnd (U A 2,955,717 05/01/2026.
TARRANT CNTY TEX HEALTH FACS D
876385 EA 9 |TARRANTC .1 09/01/2016. | Redemption  100.0000............cerveeerees | mrererreriirnieieniins | e 400,000 | .......... 400,000 | .......... 456,740 | ...oooonees 421,380 | .oovvvenns 0| e (21,380) 0 (21,380) (U S 400,000 09/01/2024.
TENNESSEE ENERGY ACQUISITION C
880443 BN 5 |Tennessee .. [ 12/15/2016. | GOLDMAN SACHS & COMPANY........c.. | covvermrmrimmriiinniiins | cevena 5,975,748 | ....... 5,400,000 | ....... 5,930,604 5,649,921 | .oocoiinl0 | (38,578) | ..vvvvnnae (VN R (38,578) | v (U I 5,611,343 09/01/2021.
880459 5L 2 | TENNESSEE HSG DEV AGY Tennessee Housing | .. | 01/04/2016. | Call ~ 100.0000.. 1,010,000 | .......1,010,000 | ....... 1,010,000 .1,010,000 0 0 0 0. .1,010,000 07/01/2031.
880459 5N 8 | TENNESSEE HSG DEV AGY Tennessee Housing | .. | 01/04/2016. | Call ~ 100.0000...........ccooommuermmieinmiinns | v | ceveees 1,275,000 | ....... 1,275,000 | ....... 1,275,000 .1,275,000 0 0 0 (V18 1,275,000 01/01/2037.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee Housing | .. | 11/01/2016. [ Call  100.0000..........cccooveuimrimmmiinrinnes [ e | s 1,215,000 | ....... 1,215,000 | ....... 1,218,038 1,215,434 (434) 0 (434) (U A 1,215,000 | ..ooocvvceenc0 | o0 | 0 | 63,716 | 07/01/2038.
928077 FU 5 |VIRGINIA PORT AUTH VA PORT AUTHORITY....|.. | 07/01/2016. | Call ~ 100.0000.. e | s | 2,000,000 | ....... 2,000,000 | ....... 2,020,640 | ..........2,001,953 | ......ccc.ee..0 | o (1,953) 0 (1,953) (VN I 2,000,000 . 0 ... 100,000 | 07/01/2025.
928077 FV 3 |VIRGINIA PORT AUTH VA PORT AUTHORITY....|.. | 07/01/2016. | Call ~ 100.0000............. 5,200,000 5,200,000 | ....... 5,346,900 | ........... 5213984 | .o (VN [ (13,984) | ....ccovevene. (U R (13,984) | ..o (U I 5,200,000 | .....cooeeeened (VI R (U I 0... 260,000 |07/01/2026.
VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY
928827 DF 8 |F 1 10/01/2016. | MALUFY ... | e | e 1,890,000 | ....... 1,890,000 | ....... 2,197,031 | ........... 1,910,866 | ...ccocovvnnvent 0 .. (20,866) | ............... (VN R (20,866) | ................. 0 | oo 1,890,000 |.....coccceenn. (VI [ (U A 0... 132,300 | 10/01/2016.
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WEST VIRGINIA ST BLDG COMMN WEST
956597 BQ 0 |VIRGINI ..| 07/01/2016. | Redemption  100.0000 v [ | e 1,175,000 | ....... 1,175,000 | ....... 1,151,054 | ........... 1,171,849 | oo (V] IO 3,151 0 3,151 (V18 I 1,175,000 | ..cooorernend 0 07/01/2018.
98322P 3P 2 |WYOMING CMNTY DEV AUTH.. . 110/06/2016. | Call ~ 100.0000........ccmvrerrmrrererrnrirnenns [ rerrrninsiresiseiininnins | vvenes 9,795,000 | ....... 9,795,000 | ....... 9,894,125 9,816,174 | o0 | (21174) [ oo (1 (21,174) | oo 0 [ v 9,795,000 |...cccovverncd 0 06/01/2031.
000000 00 0 |SUMMARY ADJUSTMENT. . [ 12/31/2016. | VARIOUS 6,517 | v 6,517 8,517 [ 6,517 0 0 0 0 6,521 0 01/01/2018.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.........c..  wovvrrrrireererinianens ....256,627,140 |....262,946,742 |....259,346,133 | ....... 250,282,556 |....6,485,676 | ....... 508,470 | ... 0. 6,994,146 | ................. 0 /... 257,276,709 | ................ 0 XXX
Bonds - Industrial and Miscellaneous
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32.................. .. | 12/30/2016. | Redemption  100.0000 v [ | i 171,467 0 24,868 03/26/2032.
00762V AE 9 |AECON GROUPINC 5.500% 12/31/18.... . | 02/18/2016. | OAKTREE CAPITAL 23,699 0 (61) 12/31/2018.
01988P AD 0 |ALLSCRIPTS HEALTHCARE SOLUTION... . [12/22/12016. | OAKTREE CAPITAL.......ovvorererrririenins | oeeriessresssssiiesiens | eriiens 172,174 0 (1,191) 07/01/2020.
02155F AA 3 |ALTICE USFINICORP 5.375% 07/15/23.......... .. | 04/20/2016. | BARCLAYS CAPITAL INC......cooovvrvimnrris | covrimmniineniiineniiines | eeveres 270,338 0 0 07/15/2023.
02377A  AA 6 |AMERICAN AIRLINES 3.700% 10/01/26.. .| 10/01/2016. | Redemption ~ 100.0000 78,439 0 0 10/01/2026.
03674X AD 8 |ANTERO RESOURCES CORP 5.625% 06/01/23| .. | 03/08/2016. | Tax Free EXChange...........ccoowuneerrerernenns 1,000,000 0 225,000 06/01/2023.
04269X AA 3 |ARRAY BIOPHARMA INC. 3.000% 06/01/20..... .| 12/09/2016. | OAKTREE CAPITAL 34,509 | ..o 25,000 | ..ocooneee. 26,791 | v 26,791 | oo 0 (98) 0 (98) 06/01/2020.
RUTA DEL MAIPO SOCIEDAD CONCES
05330A AA 5 |AUTOPISTA D| 12/15/2016. | Redemption  100.0000 v [ | 735,859 | .......... 735,859 | .......... TT27 | oo TT3144 | 0 ] (37,285) | cvvverirnene (V1N I (37,285) 06/15/2022.
05542Y AA 7 |B COMMUNICATIONS LTD 7.375% 02/15/21.... | D| 10/25/2016. | DIRECT.......coovurrrmmrrrmerierireeessessssnnerines | cesvsersenesseesssnsnens | oevereees 500,000 | .......... 500,000 | .......... 500,000 0 0 0 02/15/2021.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR............ .. | 12/01/2016. | Paydown . 564,843 | .......... 564,843 | .......... 564,843 0 0 0 02/01/2037.
060505 CS 1 |BANK OF AMERICA CORP 5.625% 10/14/2016... |.. | 10/14/2016. | MALUTItY........ccovrvverirererierniinnrirenienineens [ enreienineninenieeennne | v 371,000 371,000 | .......... 371,000 0 0 0 10/14/2016.
BARRICK PD AUSTRALIA FINANCE P BARRICK
06849U AD 7 [A D|05/19/2016. | JP MORGAN SECURITIES LTD LDN...... ...357,304 ..375,000 | . .365,891 0 62 0 10/15/2039.
09061G AE 1 | BIOMARIN PHARMACEUTICAL INC........ccccvvvvneee .. | 12/16/2016. | OAKTREE CAPITAL........ooorverrrsereeriiens | cevvenriseesesisssisnns | oevvrennns 134,642 | .......... 110,000 | .ovvvenee 132,396 0 (4,338) 0 10/15/2018.
CCO HOLDINGS LLC/CCO HOLDINGS CCO
1248EP AZ 6 |HLDGS .. | 02/05/2016. | JP MORGAN SECURITIES LTD LDN....... | covveuevererernverrninnns | everenns 489,063 | ..........500,000 | .......... 491,250 | .oooeverens 493,306 | ...ooovevernnne 0 84 0 84 0 02/15/2023.
12543K AN 4 | CHS/COMMUNITY HEALTH SYSTEMS |... . | 12/30/2016. | Redemption ~ 100.0000 v [ | e 40,270 | ...........40,270 | ............ 40,270 | ... 39,470 799 0 0 799 0 01/27/2021.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1A1 . | 12/01/2016. | Paydown 202,287 | ..........180,158 | .......... 180,281 | .cvovvrnee 174,033 106 28,147 0 28,253 0 05/01/2036.
13134M BE 2 |CALPINE CORP 01/19/24......ocvoviie .. | 12/30/2016. | Redemption  100.0000, v [ | 40,000 194 0 2,075 0 01/19/2024.
136635 AE 9 |CANADIAN SOLARINC 4.250% 02/15/19 12/19/2016. | OAKTREE CAPITAL.......vvvvrrrinrriinnnis | cevvineeriseeninensiins | ceviienes 569,155 | ..........605,000 | ..........501,991 | ..............508,560 | .......cc......0 | cervruee 24,275 0 24,275 0 02/15/2019.
14161H AG 3 |CARDTRONICS 1.000% 12/01/20 . | 12/09/2016. | OAKTREE CAPITAL 28,626 124 0 124 0 12/01/2020.
CENOVUS ENERGY INC CENOVUS ENERGY
151350 AF 6 [INC6. A | 02/23/2016. [ VAIOUS......cvvnrvererrierrirrierssissisessssiseens | sevsseenersessseeensnninne | oersnnes 491,025 | ......... 695,000 | .......... 692,359 0 (291) 0 | e 692,359 | ...ccovennnnd 0 |...(201,334)| ...... (201,334) | ....... 13,105 | 11/15/2039.
163851 A* 9 |CHEMOURS COMPANY LLC 05/07/22. . | 04/18/2016. | Various..............ccc..u.. 8,557,801 | ....... 8,955,000 | ....... 8,918,931 | ..........8,182,631 | .....736,498 | ... 1,591 | ceorvrirnnn. (V1N I 738,089 | ..o 0. X ..(362,920) | ...... (362,920) | ....... 84,886 | 05/07/2022.
16387P AD 5 |CHEMTRADE LOGISTICS INCOME FUN o | [ 12/13/2016. | OAKTREE CAPITAL.....ooniirririirinriiniins [ ernveineissiiiesinsinns | cveiiens 487,107 | .......... 482,156 | .......... 482,016 0 3,276 22,861 | .. ...481,178 06/30/2021.
165167 CQ 8 |CHESAPEAKE ENERGY CORPORATION............ oo | 04/12/2016. | VAMOUS.......coovveerirrirrereesseiessrieniseserneens | ceevserisenesseesssinens | evesenes 459,365 | ......... 846,000 | ......... 406,080 0 2,049 (V18 I 408,807 12/15/2022.
17178F  AA 4 |CIELO SA GTD-by-Cielo SA 12/15/2016. [ VAIIOUS.......ovveeeereareierieeireeisnensssissensens [ eneesssissssesiesenes | enereanns 911,450 | ....... 1,000,000 .931,250 0 5,122 (V18 I 942,808 11/16/2022.
17322A  AF 9 | CITIGROUP COMMERCIAL MORTGAGE.. . | 10/26/2016. | Basis Adjustment (I I 984,842 ....1,610 0 (1,610) 0 0 03/01/2047.
17322A  AG 7 |CGCMT_14-GC19 4.805% 03/01/47 . | 10/26/2016. | Basis Adjustment 0| e 757,579 ..881 ... 0 (881) 0 0 03/01/2047.
17322A  AH 5 | CITIGROUP COMMERCIAL MORTGAGE.. .. |.. | 10/26/2016. | Basis Adjustment (1 757,579 | .. (55 .. 0 55 0 0 03/01/2047.
17322A AL 6 |CITIGROUP COMMERCIAL MORTGAGE............ .. 1 03/29/2016. | ISSUING COMPANY.......cvorrerrrinirnerins | reverererneensniserinens | cvvenne 2,540,759 | ... 2,500,000 | ....... 2,548,470 | ........... 2,541,227 | oo 0 (921) 0 (921) (V18 2,540,305 03/01/2047.
177376  AD 2 [CITRIXSYSTINC 0.500% 04/15/19.........ccmvvunne .. | 12/22/2016. | OAKTREE CAPITAL . 369,737 | ..........325,000 | .......... 364,713 | oo 364,713 | oo (V] IO (7,995) 0 (7,995) 0 04/15/2019.
18883# AA 8 |TCW 02/06/20 .| 12/30/2016. | Redemption  100.0000 30,000 | ..........30,000 | ... 30,072 | ... 29,250 802 (52) 0 750 0 02/06/2020.
20337C AB 1 |COMMSCOPE INC 05/21/22. . | 12/30/2016. | Redemption ~ 100.0000 20,000 | ............20,000 | ............ 20,013 | ... 19,831 186 (17) 0 169 0 05/21/2022.
21244*  AA 0 |CONVATEC INC 06/04/20 .| 10/31/2016. | Redemption ~ 100.0000 v [ | 995,000 | ..........995,000 | .......... 992,513 | ..oocvevvnn 978,002 | ........ 14,631 | .. 2,366 | oo (VN 16,997 | oovveerin 0 06/04/2020.
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COSAN LUXEMBOURG SA COSAN
22112E AA 6 |LUXEMBOURG SA D| 06/21/2016. | DIRECT..... 991,559 | ....... 1,000,000 | .......... 988,390 | .ooovrvrees 821,250 | ...... 169,821 | coovvvvrenns 488 | .o (VN I 170,309 | .ooovvveerinn (V1 I 991,559 03/14/2023.
23290R AB 7 [DHCORP 5.000% 09/30/20.........courmrrrererrnenes .. 1 12/12/2016. | OAKTREE CAPITAL 22,843 | ... [CRI0) N I 0 [ 13,434 | ... 33,330 | ... 693,154 09/30/2020.
247367 AX 3 |DELTAAIRLINES 2002-1 CLASS G Delta Ai .| 01/02/2016. | Redemption  100.0000 803 0 803 0 .10,930 01/02/2023.
249908 AA 2 |DEPOMED INC. 2.500% 09/01/21.........ccccceuveueee .. [ 12/29/2016. | OAKTREE CAPITAL [ rereeeen105,000 | 117,589 | i 117,589 | 0 | (1,443) 0 (1,443) 0].. 116,146 09/01/2021.
25470M  AA 7 |DISH NETWORK CORP  3.375% 08/15/26......... .| 12/16/2016. | OAKTREE CAPITAL 5,703 | cooovvrirs 5,000 | .o 5,206 | civiiiierennn5,208 | 0 | 7 0 (7 0 5,200 08/15/2026.
267475 AB 7 |DYCOM INDUSTRIES INC 0.750% 09/15/21..... | .. | 11/29/2016. | OAKTREE CAPITAL 239,490 226,000 112 0 112 0 ...222,026 09/15/2021.
27876G BE 7 |DISH DBS CORP Dish Network Corp 7.125% 2.... | .. | 02/01/2016. | MAtUFItY........cocrvvrrririernriseierinniisinnienns | crvvnrseiennsisseesinnns | eveene 1,550,000 | ....... 1,550,000 ,540,301 112 0 112 0 .1,550,000 02/01/2016.
286082 AC 6 |ELECTRONICS FOR IMAGING INC. Electronics.. | .. | 12/16/2016. | OAKTREE CAPITAL 26,525 ....25,000 ...25,802 (167) 0 (167) 0 09/01/2019.
286181 AA 0 |ELEMENT FINANCIAL CORP.........cccvvvrirmririirinine .. | 06/14/2016. | OAKTREE CAPITAL......ccovvrerrrirviniirerins | cvereriversnneirernninns | vernnines 240,674 . 257,240 | i 242733 | 0 [ (6,481) | vovverrreered ([ I (6,481) 06/30/2019.
286181 AB 8 | ELEMENT FINANCIAL CORP........cccccovvvmrvirerirnens .. | 12/06/2016. | OAKTREE CAPITAL 684,148 | .........671,221 | ........ 737,749 | oo 692,403 | .....ccccvevrn0 | e (9,129) | vevvierir (V1N IR (9,129) 06/30/2020.
292554 AF 9 |ENCORE CAP GRP 3.000% 07/01/20. .| 08/05/2016. | OAKTREE CAPITAL 26,615 | ............35,000 ....27,849 ...27,849 468 0 468 0. ..28,318 07/01/2020.
31787A° AM 3 |FINISAR CORP 0.500% 12/15/33 v |1 12/16/2016. | OAKTREE CAPITAL. ..o | e | cveesienns 42,438 | ............35,000 | ............39,830 ....39,830 X (575) 0 (575) 0. ..39,255 12/15/2033.
413875 C* 4 |HARRIS CORPORATION 02/24/18............. 1o | 06/13/2016. | VAMHOUS.......courveecrerrerrereeseiserssenisenesneens | cesvsessesesseessssnens | evereees 970,769 | .......... 973,077 | ..o 973,077 | v 973,077 | oo 0 0 0 0 (V18 I 973,077 02/24/2018.
421924 BL 4 |HEALTHSOUTH CORPORATION .. | 12/16/2016. | OAKTREE CAPITAL 30,096 21243 | 27,243 | oo 0 (603) 0 (603) 0 12/01/2043.
44043V AD 0 |HORIZON PHARMA INC 04/29/21... ... | .. | 09/30/2016. | Redemption  100.0000 30,000 56 0 2,175 0 04/29/2021.
44052T AB 7 |HORIZON PHARMA INC 2.500% 03/15/22........ C| 11/03/2016. | OAKTREE CAPITAL 95,995 648 0 648 0 03/15/2022.
447462 AB 8 |HURON CONSUL 1.250% 10/01/19 .. | 12/05/2016. | OAKTREE CAPITAL 68,557 320 0 320 0 10/01/2019.
45784P AE 1 |INSULET CORP 1.250% 09/15/21... . | 12/16/2016. | OAKTREE CAPITAL 4,660 | ..o 5,000 | i 5,050 | i 8,050 | 0 | s (3) 0 (3) 0 5,047 09/15/2021.
INTELSAT LUXEMBOURG SA INTELSAT
458204 AP 9 |LUXEMBOU D| 08/04/2016. | WELLS FARGO & CO.. ..500,000 ..500,000 ..232,500 | ......267,500 0 0 267,500 0 .0 (366,250) | . 06/01/2021.
458660 AD 9 |INTERDIGITALINC 1.500% 03/01/20................ .. | 12/22/2016. | OAKTREE CAPITAL [ ....95,000 ...97,571 97571 | 0 (458) 0 (458) 0 | v 97, 113 |0 [ 1000.32,023 | 32,023 03/01/2020.
46333X AD 0 [IRONWOOD PHARMACEUTICALS INC .. | 10/13/2016. | OAKTREE CAPITAL.......coovrirrrinrrinrirens | covvrenriseesesissssinnns | oeverenens 113,624 100,000 ...96,210 ...96,210 178 0 178 0 06/15/2022.
46556L AK 0 |ITAU UNIBANCO HOLDING SA C| 04/29/2016. | J.P. MORGAN SEC INC 985,000 ,000,000 ..999,710 ..949,188 32 0 50,610 0 05/26/2018.
471109 AB 4 |JARDEN CORP JARDEN CORP 7.5% 05/01/2017/ .. | 04/15/2016. | Call ~ 100.0000.........ccovrrermmrrerermrrernnnns | rmrrrnririrnsirernninnens | eoverenens 500,000 .495,000 | .............498,881 | ..cocoveeeinl0 | i 1,119 0 1,119 0 05/01/2017.
48123V AC 6 |J2 GLOBALINC 3.250% 06/15/29... .. | 10/13/2016. | OAKTREE CAPITAL.......cooorverrrrnrinriiens | covvensieessesisssninnns | oevereeens 103,597 ...97,695 (714) 0 (714) 0 06/15/2029.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N.. .. | 12/27/2016. | Paydown . ,035,414 ,042,751 0 (9,263) 0 0. 08/26/2047.
527298 BD 4 |LEVEL 3 FINANCING INC 5.375% 08/15/22...... .| 11/29/2016. | Redemption  100.0000 7,500 0 37 0 0 .0 0 08/15/2022.
531229 AB 8 |LIBERTY MEDIA CORP 1.375% 10/15/23.......... .| 12/14/2016. | OAKTREE CAPITAL 172,535 0 84 0 (V] I 13,540 | ..coooeee 13,540 10/15/2023.
531229 AC 6 |LIBERTY MEDIA CORP 2.250% 09/30/46.......... .. | 12/22/2016. | OAKTREE CAPITAL . ....42,255 0 0 0 0. ..40,000 0].....2255 2,255 09/30/2046.
532716 AM 9 |Ltd Brands Inc LIMITED BRANDS 6.9% 07/15...... .| 07/16/2016. | Call  105.9800..........covmerererereereririerins | cerrreriererseesssninens | evereens 158,940 8,569 0 8,569 (V18 I 158,940 | ..ovvverrennnd 0 07/15/2017.
561233 AA 5 | MALLINCKRODT INTERNATIONAL FIN .|C|09/19/2016. | CITIGROUP GLOBAL MARKETS INC/.... | coveevvverrriiricniirnns | ceviree 631,800 0 0 22,680 (V18 IO 648,000 |......ccco.uce 0 08/01/2022.
58471A  AB 1 |MEDIDATA SOLUTIONS INC . | 11/01/2016. | OAKTREE CAPITAL 5,455 (108) 0 (108) 0 5,351 0 08/01/2018.
METROPCS WIRELESS INC METROPCS
591709 AM 2 |WIRELESS .. | 10/13/2016. | Tax Free EXChANGE........ovuevveeernrinrennens | veererrnerisisnninersninns | cvveees 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | ...coovverncnn 0 0 0 0 {1 2,000,000 |...ccovrrerncd 0 [ (01 I 0 ... 125,000 | 04/01/2021.
METROPCS WIRELESS INC METROPCS
591709 AP 5 |WIRELESS .. 1 10/13/2016. | Tax Free EXChaNGe........coccevvveuerniinrennins | veererireriserneirernnines | cvvvees 1,000,000 1,000,000 0 0 0 0 04/01/2023.
595017 AD 6 |MICROCHIP TECHINC 1.625% 02/15/25.......... | .. | 11/01/2016. | OAKTREE CAPITAL 330,495 ..274,964 (267) 0 (267) 0 02/15/2025.
603156 AE 8 |MINERALS TECH INC. 05/09/21 .. | 12/29/2016. | Redemption ~ 100.0000 v e | i 135,889 . .135,719 (437) 0 169 0 05/09/2021.
62952Q AB 6 |NXP SEMICONDUCTORS NV 1.000% 12/01/19 | D | 12/09/2016. | OAKTREE CAPITAL........evvrrverervriirirnns | crvrrseerensssissieniens | corerinees 843,577 | ..........743,000 | ..........815,808 | .............. 814,278 | ..oovirnn 0| e (16,650) | ...oovvvvenes (1 (16,650) | ...oovvvvrrnnn 0 12/01/2019.
NEVADA PWR CO NEVADA POWER CO. 5.95%
641423 BM 9 |3/1 .. 1 03/15/2016. | Maturity............cccrvvvne. 200,000 200,000 | ...c...... 199,482 | ..cocvvnee 199,987 | covvviinne 0 13 0 13 L0 [ IR 200,000 |....ccoveunend 0 [ 0 | e 0 | s 5,950 | 03/15/2016.
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64157F  AA 1 | STAG FURNITURE HOLDINGS PLC.. .. [ 11/02/2016. | OAKTREE CAPITAL 94,011 ...80,000 | ..ccooriiinn 80,000 | ..ccoovvivnn 0 0 0 0 0 0 ... 14,011 | ........14,011 ...516 | 06/01/2021.
67001B AQ 6 |NOVELISINC 05/18/22 .. | 12/30/2016. | Redemption  100.0000. 50,000 ...49,750 242 0 2,391 0 | coerrerrrennn50,000 [ o0 [, (U IO 0 1,267 | 05/18/2022.
67054L AC 1 |NUMERICABLE GROUP SA 6.250% 05/15/24... | C | 04/07/2016. | JP MORGAN SECURITIES LTD LDN...... | coovvvveerermnererineinens | e 485,000 | ..........500,000 | .......... 500,000 | .............482,500 | .......17,500 | .ccoccrvrirrinnnd 0 [ s 0 [ s 17,500 | .o 0 [ 500,000 |0 | (15,000) | ........ (15,000) | ....... 20,573 | 05/15/2024.
670704 AF 2 |NUVASIVE 2.250% 03/15/21......ccccoovurrvrarriranns .. | 12/16/2016. | OAKTREE CAPITAL 69,261 | ...........55,000 | ..ooooees 59,008 (487) 0 (487) 0 | v 58,521 |0 [ e 10,740 | ......... 10,740 | ... 829 | 03/15/2021.
OCTAGON INVESTMENT PARTNERS X OCT10
67572W AE 6 |2006 D | 10/18/2016. | Paydown .......2,000,000 +.....2,000,000 0 0 0 0 10/18/2020.
675758 AC 0 |ODEBRECHT FINANCELTD 7.000% 04/21/20. | D | 10/14/2016. | IMPERIAL CAPITAL LLC coe [ e | e 241,250 | .......... 500,000 | .......... 476,875 | ...........488,285 | .0 | i 1,892 0 1,892 0 04/21/2020.
OPTION ONE MORTGAGE LOAN TRUST
68389F CG 7 |OOMLT 200 .. [ 12127/2016. | Paydown 0 0 0 0 08/25/2032.
69073K AP 7 |OWENS-BROCKWAY GLASS CONTAINER......... .. | 11/04/2016. | Redemption ~ 100.0000...........cevemrerrene | corvrrerirererneessernens | verreenn 997,500 | .........997,500 | ..........995,006 | .............995,047 | .cooovrivenc0 | i 2,453 0 2,453 0 08/05/2022.
69327R  AD 3 |PDC ENERGY INC DELAWARE..........cc.ccccoouvvvnnae .. | 12/14/2016. | OAKTREE CAPITAL 0 0 0 0. 09/15/2021.
69393@ AA 6 |[DIEBOLDINC 04/05/23 .. | 12/30/2016. | Redemption  100.0000. coe [ e | e 1,808,831 | ....... 1,808,831 | ....... 1,790,743 | ... 1,790,743 | o0 | 18,088 | .....ccceoeenn. (VN 18,088 | ..o (U I 1,808,831 | ..coovvinnnt 0 04/05/2023.
70338P AB 6 |PATTERN ENERGY GROUP INC... .. [ 12/01/2016. | OAKTREE CAPITAL 9,725 19,107 43 0 43 0 9,149 0 07/15/2020.
73640Q AB 1 |PORTFOLIO RECOVERY ASSOC INC... .. | 11/15/2016. | OAKTREE CAPITAL 3,560 | ... . 3,223 93 0 93 0 08/01/2020.
741503 AS 5 |PRICELINE.COM 0.350% 06/15/20, .. | 11/08/2016. | OAKTREE CAPITAL 383,538 | ......... 300,000 | ....o.c 360,375 | .ovvererrrnn 360,375 | o0 [ s (8,722) 0 (8,722) 0 06/15/2020.
74876W AP 0 |QUINTILES TRANSNATIONAL CORP.... .| 10/03/2016. | Redemption  100.0000 coe [ | s 8,955,000 | ....... 8,955,000 | ....... 8,932,613 22,829 0 33,582 0 04/29/2022.
74958E AC 0 |RESIDENTIAL ASSET SECURITIES C RFMSI 200 .. | 12/01/2016. | Paydown 65,181 0 4,338 12/01/2036.
779376 AD 4 |ROVICORP 0.500% 03/01/20. .. | 12/14/2016. | OAKTREE CAPITAL 65,063 0 691 03/01/2020.
78709W AE 9 |SCIENCE APPLICATIONS INTERNATI .| 08/23/2016. | Redemption  100.0000 v [ | s 1,990,000 0 5,216 04/21/2022.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2016. | Redemption  100.0000 62,500 0 0 06/25/2028.
808194 B* 4 |A. SCHULMAN INC 05/11/22....ccovevvens .. | 11/30/2016. | Redemption  100.0000. SOV ORI IOV 124,286 0 1,398 05/11/2022.
80918T AA 7 |SCORPIO TANKERS INC  2.375% 07/01/19....... C| 10/13/2016. | OAKTREE CAPITAL 299,304 0 31,061 . 07/01/2019.
81170Y AB 5 |SEACOR HOLDINGS INC. 3.000% 11/15/28..... .. [ 11/02/2016. | OAKTREE CAPITAL......ovvorreirnrriiinnees | ceeeemeeeinneesnnsennns | ceeeeneeed 65,876 0 641 (U I 66,091 | ..cooovvnn 0 11/15/2028.
82823L AC 0 |SILVER STANDARD RESOURCES INC. 12/20/2016. | OAKTREE CAPITAL 4,525 (10) 0 (10) 0 5,280 0 02/01/2033.
82926# AF 2 |SINCLAIR TELEVISION GROUP INC .. | 12/30/2016. | Redemption  100.0000. 30,000 29,700 262 38 0 300 (10 30,000 [ .ot 0 07/31/2021.
84760C AA 5 |SPECTRANETICS CORP 2.625% 06/01/34....... .. [12/16/2016. | OAKTREE CAPITAL.......ccovourrvirrrinnniins | cevvimeneisnneinssiinns | ceveiieeees 10,310 | .o 10,000 | coiiiiceen8,725 | 8725 | ) 0 31 0 31 0 8,756 0 06/01/2034.
84762N BB 6 |SPECTRUM BRANDS INC 06/09/22........... o [ 10/06/2016. [ VAOUS.........ovoomviereienciiseiisseiisniiins | crvveessiissssisnniens | cov 1,682,607 3,944 (663) 0 3,281 (U I 1,682,607 |.....coceeeennt 0 06/09/2022.
SPECTRUM BRANDS INC SPECTRUM BRANDS
84762N BG 5 [INC .. | 12/30/2016. | Redemption  100.0000, 3,511 0 06/23/2022.
848609 AA 1 |SPIRITS OF ST.LOUIS BASKETBALL.................. .. | 12/31/2016. | Redemption  100.0000. 64,200 0 03/31/2033.
86614D AG 3 |SUMMIT MATERIALS LLC 06/24/22. .. | 12/30/2016. | Redemption  100.0000 .10,000 0 06/24/2022.
86828P AG 8 |SUPERIOR PLUS CORP 6.000% 06/30/19 .. [ 12/16/2016. | OAKTREE CAPITAL......ovvvvrrrvirnrrinnnnnns | cevvenenesnnsessnnisnns | eevennees 309,937 | ..........301,678 | .........306,756 | ..............288,355 | .........2,933 | ..........(3,640) | .....cc....... 0 06/30/2019.
87157B AA 1 |SYNCHRONOSS TECH 0.750% 08/15/19.......... .. | 12/16/2016. | OAKTREE CAPITAL 5,463 0 08/15/2019.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. | .. | 12/30/2016. | Redemption ~ 100.0000 266,543 266,543 0 06/30/2021.
893570 BW 0 |Transcontinental Gas Pipe Line TRANSCONT...... .. | 04/15/2016. | Maturity............c.cccocewene. 200,000 200,000 0 04/15/2016.
901109 AC 2 |TUTOR PERINI CORP  2.875% 06/15/21 . | 10/20/2016. | OAKTREE CAPITAL ....80,000 ..80,313 (21) 0 06/15/2021.
UAL PASS THROUGH TRUST SERIES UAL Corp
909287 AA 2 |C .. | 07/02/2016. | Redemption  100.0000. SO VORI IO 12,413 | . 12,413 | e 10,800 11,278 | o0 | 1,136 0 1,136 0 01/02/2024.
929768 DX 7 |WACHOVIA BANK COMMERCIAL MORTG.......... . [ 01/01/2016. | PaydOWN. ... | crvviessisnsiisnniins | o 1,256,780 | ....... 1,256,780 | ....... 1,330,223 .1,256,780 0 0 0 0 01/01/2045.
94353@ AB 0 |WAVEDIVISION HOLDINGS LLC .| 12/30/2016. | Redemption  100.0000 20,388 20,083 (44) 0 305 0 09/10/2019.
947075 AH 0 |WEATHERFORD INTERNATIONAL LTD 11/03/2016. | OAKTREE CAPITAL.....covvviveeriririnniirens | covvereninerisnneinennnes | crvvrireenns 77,903 | ...........75,000 | ............75,000 | ..ccorvrrrirnnee 75,000 | .o 0 0 0 0 0 07/01/2021.
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95235L AT 7 |WEST CORP 11/20/21 .. | 06/17/2016. | Redemption ~ 100.0000............ccvermrrees | cervermmrermmrsreneinins | ceeeene 2,000,000 | ....... 2,000,000 | ....... 1,980,000 | ...........1,980,123 | ..cooccceveicn0 | s 19,877 | oo 0 | 19,877 | oo 0 .2,000,000 .0 11/20/2021.
000000 00 O |BAOSTEEL HONG KONG INVESTMENT... D | 02/04/2016. | OAKTREE CAPITAL 552,000 37 0 37 0 ....598,967 .0 12/01/2018.
C6901L  AD 9 |BURGER KING WORLDWIDE INC. .. | 12/30/2016. | Redemption  100.0000 5,019 13 0 35 0 5,019 0 12/12/2021.
E2R224 AA 5 |CAJADE AHORROS Y PENSIONES DE.... B | 03/24/2016. | OAKTREE CAPITAL......ovvvrrrrerrnrernnneens | ceveesmeesmnnesnnsesinns | eevennees 775,577 | ... ,786 | .......16,726 | .......... (2,958) | ..ovvvirnne (U 13,768 | ........ 24815 | oo 812,369 | ...... (12,134) cerrn(36,791) 11/25/2017.
E7650Q AA 3 |NHHOTEL GROUP SA 4.000% 11/08/18.......... B | 12/07/2016. | OAKTREE CAPITAL.......cooviveriinirireiiiens | o | e 581,269 | .......... 535,670 | ..ooooue 674,338 | ..ol 644,604 | ........ccco..... 0 e (33,918) | oovveveenne 0 |.n(33,918)] .......20,235 | ..............630,920 |..... (27,629) | ......(22,022) | ........ (49,651) 11/08/2018.
F1453Y AC 3 |CEGEDIM 6.750% 04/01/20 B | 04/04/2016. | Call ~ 105.0825..........covreverereerrernresnsis | comveeeresseessieeniinss | ovvie 1,195,769 | ...... 1,138,150 | ....... 1,467,914 | .......1,129,021 | o0 | 15,683 | 0 +:(262,602) | ...ooovveenn0 | (262,602) | ....... 38,289 | 04/01/2020.
F58485 AW 7 |LVMH MOET HENNESSY LOUIS VUITT.... D | 12/08/2016. | OAKTREE CAPITAL 260,499 | .......... 248,000 | .......... 258,069 | ..............258,089 | ..coocrcvec0 | eoeeenns(1,883) | 0 [ (1,683) [ 0 | 256,385 | 0 | 4114 | 4114 | 0 |02/16/2021.
G2967* AA 8 | AVAGO TECHNOLOGIES LTD.....cocoeerervrererrines C|[02/01/2016. | Redemption  100.0000..........ccovvrrerreres | wrvrrrervnrveirernnisnins | oenes 11,901,532 | ..... 11,901,532 | ..... 11,931,343 | ... 11,928,605 | ...ccocoveeeen0 | eeeens(27,074) | o0 | e (27,074) | 0 | 11,901,532 [0 [0 | 0 [ 59,508 | 05/06/2021.
AVAGO TECHNOLOGIES HOLDINGS PT
G2967L AG 8 |AVAGO TEC D | 12/15/2016. | Redemption  100.0000. 23,674 | oo 23,674 | oo 23,449 | oien23449 | 0 | 226 | 0 226 | 0| 23,674 | 0 (U I 0 02/01/2023.
J3893W AE 3 |LIXIL GROUP CORP 0.000% 03/04/22.............. B | 06/16/2016. | OAKTREE CAPITAL.......vvvvrrerirenrinneins | cevvereenrssssssssneinns | cvvee 1,890,507 ,956,649 | .......1,745,724 (69,448) 45,025 03/04/2022.
J43293  AA 7 |MISUMI GROUP INC 0.000% 10/22/18.... .| D] 06/10/2016. | OAKTREE CAPITAL........crsrvvereeiarrirnns | cereeeeneeeinneiinnnes | oo 538,580 | .......... 400,000 | .......... 437,800 | .o 434,580 | o0 | (5,525 | 0 | eied(5,525) [ 0 | 429,056 |0 | 109,524 | ....... 109,524 10/22/2018.
J47399  CB 4 |[NAGOYARRCO 0.000% 12/11/24 B | 12/07/2016. | OAKTREE CAPITAL 882,134 | .......... 792,288 | ......... 803,483 | ..o 799,211 | o0 | iei(5,538) | 0 [ (5,538) | ... 2,891 | e 796,565 | ......43,938 | ....... 41,631 | ........ 85,569 12/11/2024.
J63581 AB 8 |PARK24 COLTD 0.000% 04/26/18 B | 01/28/2016. | OAKTREE CAPITAL........cooomivrirmriiiinns | covveeeneieeneiseniiinns | ceveeees 710,320 | .......... 590,109 | .......... 621,043 | .....ccc. 613,579 | 0 | eeen(1,227) | 0 [ (1,227) 003,333 | el 615,686 | ........5,309 | ....... 89,325 | ........ 94,634 04/26/2018.
J81195 BD 0 | TAKASHIMAYA COLTD 0.000% 12/11/20......... B 06/17/2016. | OAKTREE CAPITAL......ccovererrirrinnirerins | veererireriseneireninninns | cvvnees 1,509,379 | ....... 1,506,278 | ....... 1,459,235 | ...........1,459,568 | ........1,897 | .......(12515) | ovvrvrrrnnnn 0.....(10618)]......(6,885) | .......1,442,065 | ..... 199,582 | ....(132,269) | ......... 67,313 12/11/2020.
J8177B  AA 3 |T&D HOLDINGS INC 0.000% 06/05/20.............. B | 01/29/2016. | OAKTREE CAPITAL 334,177 335477 | ooonee 339,795 0| cviiciennn(96) | .. 1,834 | 339,388 | ... 1172 | ... (6,383) | .......... (5,211) 06/05/2020.
J82270 AU 3 |TENINLTD 0.000% 12/12/18.......covvvverrrrinnens B | 12/22/2016. | OAKTREE CAPITAL 624,686 | ......... 510,573 | .......... 564,292 | ..............556,088 | ..o | 0reinn(20,038) | oo 0 12/12/2018.
J83173 AH 7 | TERUMO CORPORATION 0.000% 12/06/21..... B | 10/06/2016. | OAKTREE CAPITAL......ccovrervrvirirnnirerins | veereriverisesneiernninns | cvvnees 1,000,791 | .......... 761,958 | ......... 762,670 | ..ccooveereen 754,522 | 0 | e (9,378) | e {1 (9,378) 12/06/2021.
J94104 AK 2 |UNICHARM CORP 0.000% 09/25/20................. B | 02/09/2016. | OAKTREE CAPITAL........vvorrrvrrnrermnneens | cevermeeesmenesnnessnns | eevesnees 500,436 | .......... 435882 | .......... 479,857 0 (1,503) 09/25/2020.
L0426@ AA 9 |AWAS FINANCE LUXEMBOURG 2012... .{C|10/17/2016. | Redemption  100.0000. 92,895 0 07/16/2018.
129678 AF 3 |ENDO PHARMACEUTICAL INC .. | .. | 12/30/2016. | Redemption  100.0000 20,000 | ............20,000 ...19,950 0 .0 06/24/2022.
L3439R AA 0 |FF GROUP FINANCE LUXEMBOURG SA............ B | 06/01/2016. | OAKTREE CAPITAL.......covorevirnriinniis | cevviemeeinnsiisnniiins | ceves 1,673,929 | ....... 2,079,535 | ....... 1,745,637 | .........1,700,362 | ccooovvvverenn0 | 17,725 | 0 | 17,725 | .......065,876 | ...........1,783,963 | ...... (53,108) 07/03/2019.
L7999A AB 8 |SAF-HOLLAND SA 1.000% 09/12/20... B | 12/12/2016. | OAKTREE CAPITAL 259,272 | coveeee. 212170 | v 236,803 0 |ioiieeene(1,465) | o0 | 235,339 | (10,512) . 09/12/2020.
M0000C AC 3 |AABAR INVESTMENTS PJSC B | 11/07/2016. | OAKTREE CAPITAL 657,707 | .......... 895970 | .......... 932,432 | .ooveeernn891,406 | o0 | e (1,244) | 0 |ioin(1,244) ] ... 40,332 | ..............930,494 | ... (12,690) | ....(260,09) | ...... (272,786) | . 03/27/2022.
M1495G  AB 6 |AROUNDTOWN PROPERTY HOLDINGS P......... B | 12/06/2016. | OAKTREE CAPITAL......ccovrirrrirvirnrirerins | ceererrverisnsserennninns | vevvnines 712512 | e 543,675 | ......... 624,287 | .............003,227 | o0 | (12,341 | 0 [.n(12,341)] ........ 18,936 | ..............609,822 | ...... (17,952) | ..... 120,642 | ....... 102,690 05/05/2020.
N81408 AA 9 |SONAE INVESTMENTS BV  1.625% 06/11/19.... | B | 11/10/2016. | OAKTREE CAPITAL 520,385 | ccovveeee. 544,195 | .......... 551,097 0 [ crvrnen2,127 | . 16,791 | ... 553,718 | ... (15,820) | ...... (17,512)] ........ (33,332) 06/11/2019.
R8993Q AA 3 |TELENOR EAST HOLDING Il AS 12/08/2016. | OAKTREE CAPITAL.......ccoooiiiiiiiniinnnins | coniesniiissnniissnniinns | cvvesns 212,000 | .......... 200,000 | ......... 209,000 0 [ coiieeeen(691) [ o0 | 208,309 | oo 0 | 3,691 | oo 3,691 09/20/2019.
3899999. Total - Bonds - Industrial and MISCElIANEOUS...........co.riiuiriiiiriiiniiiiiinis conviisssis s | coees 86,264,480 | ..... 90,245,492 | ... 87,309,064 ....1,637,436 | ........(76,555)] .............0 | ......1,560,881 | ...... 635,862 | .. 7,107,281 | ... 181,067 | .(1,023,873)] ...... (842,806) | ..1,703,759 XXX
8399997. Total - Bonds - Part4..... ....456,063,137 |....461,029,253 | ....459,183,756 ....8,136,462 | ....... 303,501 L0 [ 8,439,963 | ...... 635,862 | ....... 454,692,746 | ..... 181,067 | ..1,189,323 | ..... 1,370,390 | 14,366,078 XXX
8399998. Total - Bonds - Summary Item from Part 5.. ....263,175,014 | ....258,750,598 | ....265,866,423 | .....ccccovviiiiinanns 0 i 0] . (806,250) 0 (806,250) [ 265,060,175 | ...... (30,273) | .(1,854,887) | ...(1,885,160) | ..2,427,555 XXX
8399999. Total - Bonds ....719,238,151 |...719,779,851 |....725,050,179 | ....... 445,614,474 |...8,136,462 | ...... (502,749) | oo 0 ... 7,633,713 | ... 635,862 | ....... 719,752,921 | ..... 150,794 | ....(665,564) | ...... (514,770) | 16,793,633 XXX
Preferred Stocks - Industrial and Miscellaneous
40428H 88 8 |HSBC USA INC HSBC USA INC 4% 01/01/2049.. | .. | 06/30/2016. | Call  25.0000.........ccccoommmrermmrirrmmririnns | woreas 377,500.000 | ....... 9,437,500 ..0.00 | ... 9,437,500 8,988,275 | ... 449,225 | .....ccccee0 | 0 [ 449,225 | ....cccovee0 | 9,437,500 | ..ccoccioveen0 [0 [0 | 186,653 XXX
KAYNE ANDERSON MLP INVT CO Kayne
486606 2# 2 |Anderso .1 11/09/2016. | Redemption ~ 25.0000.........ccvrvrrvvererne | voree 900,000.000 | ..... 22,500,000 | ..coocvernnee 0.00 | ... 22,500,000 | ......... 22,500,000 | ..ooovvrrnnee 0 0 0 0 0 22,500,000 0 0] 0 [..1,180,144 XXX
KAYNE ANDERSON ENERGY TOTAL RE Kayne
48660P 2# 0 |And .1 09/07/2016. | US PHASE 1 GENERAL.......oovvvvrrrririenns | e | e 13,892,857 | ..oovvrin 0.00 | ..... 13,892,857 | ......... 13,892,857 | ..cvvveeenne 0 0 0 0 0 [ o 13,892,857 | ..cocvvvnn: (VI (U I 0 ... 484,997 XXX
SOUTHWESTERN ENERGY COMPANY
845467 20 8 |SOUTHWESTERN .. | 09/28/2016. | Spin Off. 8,842 . . 0 0 0 0 8,842 0 .0 XXX
98212B 20 2 |WPXENERGY INC .. 1 12/14/2016. | OAKTREE CAPITAL 300.000 20,026 0.00 | ... .. 14,652 | ... 14,652 | ... 0 0 0 (U 14,652 ..234 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......................... | s 45,859,225 XXX | 45,853,851 | ......... 45,404,626 | ...... 449,225 | o0 | 0 449,225 | ..ocoo0 | 45,853,851 ..1,852,028 XXX
8999997. Total - Preferred StOCKS - Part 4. isiisiins ettt | s 45,859,225 XXX ] 45,853,851 5,404,626 | ...... 449,225 ..449,225 5,853,851 ..1,852,028 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8999998. Total - Preferred Stocks - Summary fem from Part 5.........ooiiiiiiiiiis it | eoenes 2,383,409 XXX 2,440,377 | o0 [ 0 0 0 0 [V I 2,440,377 I (56,966) | ........ (56,966) | ....... 33,338 XXX
8999999. TOAI = PrEfEITEA STOCKS. ... ceuistitseeis etttk ekttt | e 48,242,634 XXX | 48,294,228 | ........45404,626 | .....449,225 | ... () I 0 [ 449,225 | ..o [V I 48,294,228 R (51,592) | ... (51,592) | ..1,885,366 XXX
9799998 Total - Common Stocks - Summary ltem from Part 5..........ccccoocviiiniis . 7,669 XXX 8,842 0 0 0 0 8,842 L0 (1,173) .(1,173) .0 XXX
9799999. Total - Common Stocks..............ce... . 7,669 XXX . 8,842 |... 0 0 0 0 8,842 .0 e (1,173) .0 XXX
9899999. Total - Preferred and COMMON SOCKS. .......uuiiuuiiisiriiisieesisieie ettt ssiiisss | eebsessssess et b bbbttt enstnntns | ened 48,250,303 XXX | 48,303,070 | ......... 45,404,626 | ...... 449,225 | covoviiiiin [ [V 449,225 | ..o (O I 48,303,070 | ...ccoovnns 0 ] (52,765)| ........ (52,765) | ..1,885,366 XXX
9999999. Total - Bonds, Preferred and Common Stocks ettt et ....767,488,454 XXX ...773,353,249 | ....... 491,019,100 |....8,585,687 | ...... (502,749) | .........c.... 0. 8,082,938 | ...... 635,862 | ...... 768,055,991 | ..... 150,794 | ....(718,329) | ...... (567,535) | 18,678,999 XXX
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
DOMINICAN REPUBLIC  6.875%
25714P  DJ 4 |01/29/26 D| 01/22/2016 | DEUTSCHE BANK AG LONDON............. 05/04/2016 | CITIGROUP GLOBAL MARKETS INC/.... | ............300,000 | ..ooovvvnee 300,000 | ..o 321,563 300,000 0 0 0 0 L0 21,563 | ...... 21,563 | ....... 5,500
1099999. Total - Bonds - All Other GOVEINMENL. .......vuieriiiiriisirisiieiisiins eoeisisiesssssssesns s ssss st sensnsssesenssssssssensssssssenssenssssssssenssnssesenssssssnsnsssssssssessessssssensnssees | eevernesnrd00,000 | wovvvnnnas 300,000 321,563 300,000 0 0 0 0 0 [0 [ 21,563 | ... 21,563 | ... 5,500
Bonds - U.S. Special Revenue and Special A t
FEDERAL HOME LOAN MORTGAGE
3128ME S5 1 |COR . | 06/20/2016 | KGS - ALPHA CAPITAL MARKETS......... 12/05/2016 | VaMIOUS..........orverrierierineeierieieiieiies | veries 8,952,361 | ......... 9,211,140 | ......... 8,986,632 | ......... 9,201,402 | ovovvrerinnn 0| s [N | E— (U R (9,739) | vevvenn 0 | v 0| ..(214,770)| ...(214,770) | ...... 97,606 |..... 11,190
FEDERAL HOME LOAN MORTGAGE
3128ME S5 1 [COR . | 06/20/2016 | KGS - ALPHA CAPITAL MARKETS......... 12/01/2016 [ VariOUS..........ovevneeeieieiiesineeissiseisns | vevirseenns 606,709 | ............ 624,247 | ............ 606,709 606,709 0| s (17,538) | oo (U - (17,538) | covovevvnees (V1 IS (V1 IO (0 I (V] I 3,638 | ......... 758
FEDERAL HOME LOAN MORTGAGE
3128MJ YC 8 |COR .| 05/18/2016 | MORGAN STANLEY & CO.......cocoovvmrenee 12/07/2016 | VariOUS............cooivriciiciiciieeissisniens | i 18,670,142 | ....... 19,570,101 | ....... 19,190,864 | ....... 19,502,233 | ...oovvvennend 0| . s (67,868) | ..........c... (U (67,868) | ............. 0 | s 0| ..(311,370)| ...(311,370) | ....402,964 |..... 39,933
FEDERAL HOME LOAN MORTGAGE
3128MJ YC 8 |COR . | 05/18/2016 | MORGAN STANLEY & CO.......occovvvrrrnnne 12/01/2016 | VarIOUS........convvreiaereerineereniseisseessnins | veeines 1,329,858 | ......... 1,393,962 | ......... 1,329,858 | ......... 1,329,858 | ...covvvvunennd 0| s (64,103) | ..ooovvencnnd (U (64,103) | ..ooovvvvee (V1 IS (V1 IO (1 0| 19,562 | ...... 2,844
FEDERAL HOME LOAN MORTGAGE
31307/R ND 3 [COR .| 07/12/2016 | JP MORGAN SECURITIES LTD LDN...... 12/02/2016 | VaIIOUS........corverrieerierineeseniseisseresenis | vveines 9,192,734 | ......... 9,563,316 | ......... 9,231,516 | ......... 9,547,769 | oooovvvrerennn 0| s (15,547) | covovveennnd (U (15,547) | vovovveree (V] IS 0] ..(316,253)| ...(316,253) | ...... 99,588 |..... 11,491
FEDERAL HOME LOAN MORTGAGE
31307R ND 3 [COR .| 07/12/2016 | JP MORGAN SECURITIES LTD LDN...... 12/01/2016 [ VarIOUS..........orverrerrierierineiieeienisniies | v 407,266 | ............ 423,684 | ............ 407,266 | ............ 407,266 | ...........c....d 0| s (16,418) | ..o (U (16,418) | .ooocvevec 0 | v (V1 IR (U I (VI I 2,686 | ......... 509
FEDERAL NATIONAL MORTGAGE
3138WF 3G 9 [ASSO . | 01/26/2016 | NOMURA SECURITIES INTERNATIONA | 04/01/2016 [ VaIIOUS..........cooorrverererireninrirnissnsiensenns | cervrerserni 228,792 | crvoiione 238,656 228,792 228,792 | o0 | eienn(9,864) | o0 [ eieen(9,864) [ e | 0 |0 [0 [ 28,845 | ........ 623
FEDERAL NATIONAL MORTGAGE
3138WF 3G 9 [ASSO .| 01/26/2016 | NOMURA SECURITIES INTERNATIONA | 03/28/2016 | VaIIOUS..........ccovermrerrrerrereeirneiseisnsssenns | vereres 39,074,328 | ...... 40,764,699 | ...... 40,812,876 | ....... 40,743,127 | oo | ciei(21,572) | 0 [ @1,572) | 0 | 0| 69,749 | ... 69,749 |....279,276 |...106,369
FEDERAL NATIONAL MORTGAGE
3138WG MC 5 |ASSO . | 03/21/2016 | DAIWA CAPITAL MARKETS AMERICA... | 12/07/2016 | VaIIOUS..........ccorrermreerereereeirneirserisnienes | eereees 16,228,751 | ....... 16,990,742 | ....... 16,691,524 | ....... 16,921,859 | ..oovvirennd 0| s (68,883) | ...oovvnnennd (U (68,883) | ...oovenee (V1 IO 0| ...(230,335)| ...(230,335) | ....444,938 |..... 36,289
FEDERAL NATIONAL MORTGAGE
3138WG MC 5 |ASSO . | 03/21/2016 | DAIWA CAPITAL MARKETS AMERICA... | 12/01/2016 | VaIIOUS..........ccouerererereereniseiserieesneesens | eevreees 2,917,248 | ......... 3,054,222 | ......... 2,917,248 2,917,248 0. (136,974) | ..ovvvnnennd 0 | (136,974) | ..oovvvneene (V] IS (V1 IO (1 0 [ 53,118 | ...... 6,523
FEDERAL NATIONAL MORTGAGE
3138WG YN 8 |ASSO . | 03/28/2016 | DAIWA CAPITAL MARKETS AMERICA... | 06/14/2016 [ VAIIOUS...........cooerererereerrenireererereesnensens | eeveenes 9,854,802 | ....... 10,301,348 | ....... 10,386,038 | ....... 10,292,659 | ...coovvvrnnnnd 0 | s (8,689) [ ..ovvrrernes (U R (8,689) | ..vvuvrnne (V] IS 0 . 93,379 | ... 93,379 |...... 70,900 |..... 11,497
FEDERAL NATIONAL MORTGAGE
3138WG YN 8 |ASSO . | 03/28/2016 | DAIWA CAPITAL MARKETS AMERICA... | 06/01/2016 | VaOUS..........ccceveerreerirnrmieririnienrienerinnes | ceveeiinns 132,574 | oo 138,581 | .cvvverees 132,574 | oo 132,574 | oo 0| s (6,007) [ .ooverrrernes (U R (6,007) | .ovoveenn 0 | v (V1 IR [V I (V1 I 640 | ......... 155
FEDERAL NATIONAL MORTGAGE
3138WG ZN 7 |ASSO .| 07/11/2016 | WELLS FARGO & CO........cccovrvvvvrrverir 12/02/2016 [ VaIIOUS........oevvernirririeirenisisnssisersssiens | erereees 9,147,131 | ........ 9,523,020 | ......... 9,191,437 | ......... 9,507,498 | ....covvverenan 0| s (15,522) | oo (U (15,522) | ..ooocvevec 0 | v 0 ..(316,061)| ...(316,061) | ...... 99,094 | ...... 8,258
FEDERAL NATIONAL MORTGAGE
3138WG ZN 7 |ASSO .1 07/11/2016 | WELLS FARGO & CO.......oovvvverirrrrrrinnns 12/01/2016 [ VariOUS.........oorevneeeierierieeirneeiseiseisns | oeeireenns 313,143 | .o 326,011 | oo 313,143 313,143 0| s (12,868) | ....cvvvvvnnd (U (12,868) | ...oocvnee (V1 IO (V1 IO (1 I (VI I 2,099 | ......... 283
FEDERAL NATIONAL MORTGAGE
3138WH 5G 3 |ASSO 10/14/2016 | BARCLAYS CAPITAL INC........ocvorirrnnens 12/05/2016 | VarIOUS........cconrevmreeirerieeineernenissessensns | aeviaa 24,443,303 | ....... 25,235,801 | ....... 24,540,694 | ... 25,223,465 | ..ocoovvrennens 0| s (12,336) | ovovvvvnennd (U (12,336) | cvvovvvnee (V] IO 0| ..(682,770)| ...(682,770) | ...113,729 |..... 28,857
FEDERAL NATIONAL MORTGAGE
3138WH 5G 3 |ASSO 10/14/2016 | BARCLAYS CAPITAL INC........oevvrivrnnens 12/01/2016 [ VarIOUS........coorevrrereieerierieeeiseessnirseenes | verereenns 443374 | ............ 457,749 | ... 443374 | ............ 443374 | oo 0| s (14,375) | oo (U (14,375) | oo (V] IS (V] IO (U I 0] e 1419 | ... 523
FEDERAL NATIONAL MORTGAGE
3140F1 2F 8 |ASSO .| 07/18/2016 | WELLS FARGO & CO........ovcerrerrrrirerirns 12/02/2016 | VaMIOUS.........couverreeerieriineeieriieiseeiennins | veriees 9,759,724 | ....... 10,124,189 | ......... 9,811,954 | ....... 10,111,573 | oo 0| s (12,616) | .ovovvevennd (U (12,616) | ..voocverees (V1 IO 0 ..(299,619)| ...(299,619) | ...... 85,398 |..... 10,166
FEDERAL NATIONAL MORTGAGE
3140F1 2F 8 |ASSO .| 07/18/2016 | WELLS FARGO & CO........cccovrvvevrrririns 12/01/2016 [ VariOUS..........oveveerieieiiesisseissisnisns | vneirninns 214,288 | .......c.... 222,290 | ..o 214,288 214,288 (U I (8,002) [ ..ovevrernees (U (8,002) | ..oouvenn (1 [ I (0[N IO (V1 IO 0 1132 | 223
FEDERAL NATIONAL MORTGAGE
3140F1 Y8 9 |ASSO .| 07/18/2016 | WELLS FARGO & CO........cccovrvvvrrreris 12/05/2016 | VarIOUS..........ovvvrrieeieniiiesiienississiinsins | eriias 4767,774 | ......... 4945821 | ......... 4,790,868 | ......... 4,939,808 | ...cccovvernet 0| s [(CHVA AT - (U R (6,012) | ..vovvenn 0 | oo 0| ...(148,941)| ...(148,941) | ...... 42,049 | ...... 4,966
FEDERAL NATIONAL MORTGAGE
3140F1 Y8 9 |ASSO .1 07/18/2016 | WELLS FARGO & CO........occovervrrrrrrinnns 12/01/2016 | VariOUS..........orvvneerierierieeineeiseiseisns | oerireinns 179,258 | c.oovvenee 185,952 | .oovvvnees 179,258 | c.oovvnnee 179,258 | oo 0| s (6,694) | ..vvorernes (U O (6,694) | ..oouvennn (V1 IO (V1 IO 0 | e 0] e 1,059 | ......... 187
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
FEDERAL NATIONAL MORTGAGE
3140FD  YY 6 |ASSO . | 09/02/2016 | JP MORGAN SECURITIES LTD LDN...... 12/05/2016 | VaMIOUS..........oocvvrreerieerierineeienisnisnniins | cvvis 11,180,769 | ....... 11,565,108 | ....... 11,225,318 | ....... 11,555,700 | ...ooovvennennd 0 | s (9,408) [ ..o (U R (9,408) | ....oocvenn (V1 ISR 0] ..(330,382) ...(330,382) | ...... 75,315 |..... 13,976
FEDERAL NATIONAL MORTGAGE
3140FD YY 6 |ASSO . | 09/02/2016 | JP MORGAN SECURITIES LTD LDN...... 12/01/2016 [ VariOUS...........cvvouveirrieiienisceienisniens | i 303,506 | ............ 313,940 | ............ 303,506 303,506 0| . s (10,433) | oo (U (10,433) [ oo (V1 IS (V1 IO (0 I 0 e 1,267 | oo 379
FEDERAL NATIONAL MORTGAGE
314188 6G 6 |ASSO . | 06/28/2016 | BNP PARIBAS..........coooiirrrieirciiniirenes 10/01/2016 [ VariOUS..........orevneeeieiierieeirneenseiseisns | veeireinns 127178 | e 131,878 | v 127178 | o 1271478 | o 0| s (G (010) | (U (C (00} (V1 IS (V1 IO (0 I (VI I 5,520 | ......... 307
FEDERAL NATIONAL MORTGAGE
314188 6G 6 |ASSO . | 06/28/2016 | BNP PARIBAS..........cocoieririnerreiieriinees 09/30/2016 [ VAIIOUS.......covrveaverrererereeseneseeserseessnens | evrees 14,872,822 | ....... 15,422,419 | ....... 15,449,977 | ... 15,414,413 0 (8,006) 0
880338 L4 4 |MICHIGAN STATE HOUSING DEVELORP |.. | 07/21/2016 | Tax Free Exchange.............cccccovuvrevirnn. 10/01/2016 [ Call ~ 100.0000..........ceveerrreerrririrerirane | e 1,380,000 | ......... 1,380,000 | ......... 1,380,000 | ......... 1,380,000 0 0 0
880338 L5 1 |MICHIGAN STATE HOUSING DEVELORP | .. | 07/21/2016 | Tax Free Exchange 10/01/2016 | Call  100.0000.........cccmimememmmmrsnrerenernne | ovreena 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 0 0 0
3199999, Total - Bonds - U.S. Special Revenue and SPECIal ASSESSMENS .........coviiiuiueiieieiiisisetieietsseessessesstessessetsssessessesessssessesssssssessessessssassessssssssssassesssssnsessessessnsansessesanss | soees 186,227,835 | ..... 193,608,876 | ..... 190,392,892 | ..... 193,044,700 | ................. 0... (564,174) | ............... 0
Bonds - Industrial and Miscellaneous
007903 BD 8 |ADVANCED MICRO DEVICESINC......... .. | 11/17/2016 | OAKTREE CAPITAL.......ccoorerereerrrireinns 12/20/2016 | OAKTREE CAPITAL......ccovvveervmrireerrnnins | orvireenns 180,000 | c.ooovvrnee 195,972 | covrveneee 216,877 | oo 195,844 0 (128) LU I (2] - (V] IS 0 . 21,033 | ... 21,033 | ... 398 | .. 281
02582 HA 1 |AMERICAN EXPRESS CREDIT ACCOUN .. | 11/28/2016 | VariOUS..........cccvrverrerererrirriinninirienienes 12/12/2016 | GOLDMAN SACHS & COMPANY.......cc.. | woveues 50,000,000 | ...... 50,046,875 | ....... 50,031,250 | ....... 50,044,012 0 (2,863) (U (VK E— (V] IS 0. (12,762) | ..... (12,762) | ...... 32,207 |..... 18,404
ARRAY BIOPHARMAINC.  3.000%
04269X AA 3 |06/01/20 . | 09/26/2016 | OAKTREE CAPITAL.......ccoovvviiiniicnianes 12/06/2016 | OAKTREE CAPITAL 10,000 | cooeirnes 10,982 13,644 10,930 0 (52) 0 (73] — 0
049164 BH 8 |ATLAS AIR WORLDWIDE HLDGS INC... |.. | 06/09/2016 | OAKTREE CAPITAL........cocrververerrrrrnnns 09/06/2016 | OAKTREE CAPITAL. ......vvvvivrerirrernerinns | vevverre 128,000 | ..oovvvneee 127,725 | v 118,726 | c.oovvveneee 127,730 0 5 0 5 | v 0
BLACKHAWK NETWORK HOLDINGS
09238E AA 2 |INC .| 07/27/2016 | OAKTREE CAPITAL... 10/04/2016 | OAKTREE CAPITAL........covvvvrmrirerrnnns | v 180,000 | ..covveneee 182,274 ....182,203 0 (1) 0 .0
111338 AC 6 |BROADSOFTINC 1.000% 09/01/22..... .. | 04/07/2016 | OAKTREE CAPITAL... 09/09/2016 | Various .90,000 | oovvvrneee 109,348 ....108,592 0 (756) 0 .0
11133B AC 6 |BROADSOFTINC 1.000% 09/01/22..... .. | 04/07/2016 | OAKTREE CAPITAL... 09/15/2016 | Various 100,000 | ...ccoveueee 121,498 L A19975 | 0| s (1,523) | v 0 (]
11133B AD 4 |BROADSOFTINC 1.000% 09/01/22..... .. | 09/15/2016 | Tax Free Exchange 11/17/2016 | OAKTREE CAPITAL... .100,000 ..119,975 119,676 0 (299) 0 0
BROOKDALE SENIOR  2.750%
112463 AA 2 |06/15/18 . | 04/05/2016 | OAKTREE CAPITAL 06/09/2016 | OAKTREE CAPITAL. .230,000 | ..... 220,685 227,837 221,343 0 658 0 658 0
15670R AC 1 |CEPHEIDINC 1.250% 02/01/21........... .. | 04/11/2016 | OAKTREE CAPITAL... 05/11/2016 | OAKTREE CAPITAL... 100,000 90,537 0 140 0 140 .0
171779 AG 6 |CIENACORP 3.750% 10/15/18............ .. | 04/14/2016 | OAKTREE CAPITAL... 12/15/2016 | OAKTREE CAPITAL... 115,000 | ...........132,103 | ............150,075 | ............ 128,013 | oo 0| s (4,090) [ ..o (U O (4,090) .0
249908 2 |DEPOMED INC. 2.500% 09/01/21 . | 04/05/2016 | OAKTREE CAPITAL... 09/20/2016 | OAKTREE CAPITAL... 100,000 94,891 0 432 0 432 .0
DYCOM INDUSTRIES INC  0.750%
267475 AA 9 |09/15/21 . | 04/04/2016 | OAKTREE CAPITAL.......coovverrrrrririrines 08/26/2016 | Various 60,000 | oo 58,822 67,317 58,906 0 83 0 83 | oo (V] ISR (VN I 8,411 | ........ 8,411 | oo 206 | oo 28
DYCOM INDUSTRIES INC  0.750%
267475 AA 9 |09/15/21 . | 05/26/2016 | OAKTREE CAPITAL.......ccorvverriiriinniines 09/16/2016 | VAIIOUS.........orvveereerrererireneeeeeeesessseeesienss | evveeneiens 365,000 | ............ 361,498 361,843 361,843 0 345 0
27875T AA 9 |ECHO GLOBAL LOGISTICS INC............. .. | 04/05/2016 | OAKTREE CAPITAL........coovvererrrriniranes 10/18/2016 | OAKTREE CAPITAL 50,000 | coooernins 49,858 47,106 49,875 0 17 0
GIBSON ENERGY INC  5.250%
374825 AE 7 |07/15/21 . | 05/24/2016 | OAKTREE CAPITAL.......coovrerrrirrirrrines 06/02/2016 | OAKTREE CAPITAL 64,843 | .o 64,883 | . 65,735 64,883 0 0 0
422245 AB 6 |HEALTHWAYSINC 1.500% 07/01/18... .. | 04/06/2016 | OAKTREE CAPITAL... 09/09/2016 | OAKTREE CAPITAL... 200,000 | ..oocvvneee 184,574 | ............ 266,316 | ...ccovnee 187,125 0 2,551 0
42703M AB 9 |HERBALIFELTD 2.000% 08/15/19....... D| 04/06/2016 | OAKTREE CAPITAL... 12/29/2016 | OAKTREE CAPITAL... 325,000 | ..... 326,519 298,880 326,226 0 (293) 0
45772F  AA 5 |INPHICORP 1.125% 12/01/20............. .| 07/13/2016 | OAKTREE CAPITAL... 09/19/2016 | OAKTREE CAPITAL... 289,000 | ...ocvvvee 316,923 314,498 0 (2,425) 0
45784P  AD 3 |[INSULET CORP 2.000% 06/15/19........ | .. | 04/05/2016 | OAKTREE CAPITAI 09/08/2016 | OAKTREE CAPITAI .185,000 ..183,875 ....184,025 0 150 0
45784P AE 1 |INSULET CORP 1.250% 09/15/21........ .. | 09/08/2016 | OAKTREE CAPITAL... . | 12/16/2016 | OAKTREE CAPITAL .25,000 | ... 25,219 25,207 0 (12) 0
458118 AB 2 |INTEGRATED DEVICE TECH INC.......... .. | 06/13/2016 | OAKTREE CAPITAL.......ccooirereirrrirrinnas 08/04/2016 | OAKTREE CAPITAL......cvvvrrirerrreinerinns | cervneenn 305,000 | ...oocvenee 294,451 287,715 294,983 0 533 0
INTEL CORPORATION  2.950%
458140 AD 2 |12/15/35 . | 04/08/2016 | OAKTREE CAPITAL.......coorvererrrrirrirnnes 07/22/2016 | OAKTREE CAPITAL .80,000 | .ovvvrnee 101,200 | covvvereees 104,831 | oo 100,933 0 (267) LU (VL) - (V] IS (V] I 3,898 | ... 3,898 | ....... 1452 | ... 774




Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5§

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

[A1F

4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 20 21
13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Current Other-Than- Foreign Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Received | Interest
g Date Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. | Change in During and
CUSIP Identification n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal / Accretion | Recognized| (12+13-14) | BJA.C.V. Year Dividends
45845P  AA INTERCEPT PHARMACEUTICALS INC.. | .. | 06/30/2016 | OAKTREE CAPITAL... 11/01/2016 | OAKTREE CAPITAL.... ..155,000 ..152,809 ....155,000 0 0 | o0 | e [ o0 [ d(2191) | cn(2,191) | e 1,621 | oo 0
46333X AC 2 |IRONWOOD PHARMACEUTICALS INC.. .. | 06/01/2016 | OAKTREE CAPITAL... 06/27/2016 | Tax Free Exchange . ..415,000 v 401,562 | ...........401,562 442 0 | evererieeennd2 | 0 | 0 | a0 [0 | 4,669 | ... 3,120
464337 AJ 3 |ISIS PHARMACEUTICALS INC 08/03/2016 | OAKTREE CAPITAL.......vvvvrirrines 10/19/2016 | OAKTREE CAPITAL.......covvvvrrrvrrrrcrrreens 195,000 | .........179,996 | ............ 167,557 | coovvrrne 180,544 548 0 {548 | 0 [ 0| (12,987) | ....(12,987) | ... 838 | .o 436
471109 AM 0 04/05/2016 | OAKTREE CAPITAL.......cvcoerviririnen 04/15/2016 | OAKTREE CAPITAL.......ccoovvviirinrinriins 300,000 380,999 385,823 (88) 0 | cverereeeenn(88) | cvvviieeenn0 | cvieeann0 | e (4,824) | .. (4,824) ] 217 | v 216
JAZZ INVESTMENTS LTD
472145 AB 7 04/05/2016 | OAKTREE CAPITAL... 09/07/2016 | OAKTREE CAPITAL.......cvvvrirriinrirerinns 430,000 | ...........444,995 | ............ 445823 | ............ 444,060 0 (935) 0
552848 AE 3 |MGIC INVESTMENT CORPORATION... 07/25/2016 | OAKTREE CAPITAL 08/02/2016 | OAKTREE CAPITAL .75,000 92,229 88,381 0 (141) 0
584688 AE 5 |MEDICINES CO 2.500% 01/15/22 04/08/2016 | OAKTREE CAPITAL... 06/07/2016 | OAKTREE CAPITAL.......cooevrrrireirerinns 115,000 | .o 137,138 | e 145,933 | ............ 136,516 0 (621) 0
584688 AF 2 |MEDICINES CO 2.750% 07/15/23 06/07/2016 | OAKTREE CAPITAL.......ovvvrrirrrinens 12/21/2016 | OAKTREE CAPITAL......ccoovvirriiniiniirinnne 355,000 | ...........359,433 | ............ 346,856 359,144 0 (290) 0
MOLINA HEALTHCARE INC
60855R AD 2 04/08/2016 | OAKTREE CAPITAL.......vvvvrivrrine 05/02/2016 | OAKTREE CAPITAL 290,000 | coooereeers 111,600 | oo 98,137 | oovvvn. 111,003 (597) 0
NXP SEMICONDUCTORS NV
629520 AB 6 04/05/2016 | OAKTREE CAPITAL.......ovvvvrrirrinns 12/09/2016 | OAKTREE CAPITAL.......ovvvvurrvrrircrrneens 300,000 | ...........331,302 | ..ocevrnee 340,500 325,287 | oovcvrceieenn0 | (6,015) | .overnrernees 0
64157F  AA 1 | STAG FURNITURE HOLDINGS PLC 06/08/2016 | OAKTREE CAPITAL... 10/07/2016 | OAKTREE CAPITAL .20,000 24,308 0 (64) 0
67020Y AH 3 |NUANCE COMMUNICATIONS INC 04/07/2016 | OAKTREE CAPITAL 08/02/2016 | Various ..800,000 ..714,338 0 713 0
67020Y AH 3 |NUANCE COMMUNICATIONS INC 11/23/2016 | OAKTREE CAPITAL... 12/09/2016 | Various ..140,000 .131,327 15 0
OASIS PETROLEUM INC  2.625%
674215 AJ 10/21/2016 | OAKTREE CAPITAL.....ccooevereirniinns 12/20/2016 | OAKTREE CAPITAL.......ovvvvurrerrrircrrneens 120,000 | ............141,532 | ........... 171,412 | e 141,088 0 (444) (U I (444) | .o 0| 0 | 30,324 | .....30,324 | .......... 753 | coens 312
ON SEMICONDUCTOR CORP
682189 AJ 04/07/2016 | OAKTREE CAPITAL.......ovvvvrvrcrins 06/02/2016 | Various 100,000 90,776 90,367 254 0 254 | e 0 | o0 | 409 | e 409 | e 493 | ... 364
ON SEMICONDUCTOR CORP
682189 AJ 04/07/2016 | OAKTREE CAPITAL.......vvvvrrrverines 06/08/2016 | Various .20,000 18,084 18,084 62 0 62 | oo (VN ESVOTRUROPON 4 ESVPURPPROPOO o I ISVPRRPORPOOR 1 N IO 100 | v 73
ON SEMICONDUCTOR CORP
682189 AK 1 06/08/2016 | Tax Free Exchange...........cc.ccoceuuuee. 06/09/2016 | OAKTREE CAPITAL .20,000 18,153 18,085 1 0 | oo | e, 0 [ e [ B8 | 88 | 4| 0
PANDORA MEDIA INC
698354 AA 5 10/04/2016 | OAKTREE CAPITAL.....ccoorvvvriirriinne 11/02/12016 | OAKTREE CAPITAL.......oovvvurivrrircirnens 220,000 | ...........234,040 | ............ 212,803 233,275 (764) (U I (UGL)) — 0| o0 | .n(20,473) | .....(20,473) | ... 1,635 | .ot 685
70338P AA 8 |PATTERN ENERGY GROUP INC 05/10/2016 | OAKTREE CAPITAL... 09/23/2016 | Tax Free Exchange ..170,000 ..156,293 ....156,293
73640Q AB 1 |PORTFOLIO RECOVERY ASSOC INC... | .. | 04/06/2016 | OAKTREE CAPITAL 11/15/2016 | OAKTREE CAPITAL. ..125,000 99,331 102,120
743424 AC 7 |PROOFPOINT INC 0.750% 06/15/20.... | .. | 06/07/2016 | OAKTREE CAPITAL... 06/17/2016 | Tax Free Exchange ..395,000 385,551 385,551
RTIINTL METALS INC.
T4973W AB 3 04/06/2016 | OAKTREE CAPITAL.......ovooevivrrrinaes 10/18/2016 | OAKTREE CAPITAL......ccoovvviieieiiriirinnne 250,000 258,624 259,930
756577 AD 4 |RED HATINC. 0.250% 10/01/19 04/12/2016 | OAKTREE CAPITAL......covvvrrvrcrins 08/17/2016 | OAKTREE CAPITAL.......cvvrerrrrirrircrinns 230,000 281,111 278,890
82568P AB 2 |SHUTTERFLY 0.250% 05/15/18 .. | 04/08/2016 | OAKTREE CAPITAL... 10/31/2016 | OAKTREE CAPITAL.... ..300,000 . 295,346 298,943
82823L AB 2 |SILVER STANDARD RESOURCES INC.. 08/23/2016 | OAKTREE CAPITAL... 11/09/2016 | Tax Free Exchange. ...95,000 | ..........100,631 | ..ccooonee 100,283 | ..covvoveee 100,283
82823L AC 0 |SILVER STANDARD RESOURCES INC.. 11/09/2016 | Tax Free Exchange..........ccccovvvnns 12/20/2016 | OAKTREE CAPITAL .20,000 18,100 21,064 (38) 0 [(G1:) | 0 | o0 | (2,964 | .......(2,964) | ......... 224 | o 0
SPECTRANETICS CORP  2.625%
84760C AA 05/03/2016 | OAKTREE CAPITAL.......ovvvurvrirines 12/16/2016 | OAKTREE CAPITAL......ccoovvvrerririrerineies | cevrreeieinns 5,000 5,155 4,343 17 0 {17 | 0 | o0 | 812 | 812 | 139 | v 57
STILLWATER MINING CO
86074Q AL .. | 04/28/2016 | OAKTREE CAPITAL.......vvvvrrieririne 12/13/2016 | OAKTREE CAPITAL .70,000 90,624 78,308 | .ovvrverreen0 | e (1,531) | v (U R (1,531) | oo 0| 0 | 012,316 | 12,316 | oo 647 | oo 31
867652 AK SUNPOWER CORP  4.000% 01/15/23.. |.. | 04/06/2016 | OAKTREE CAPITAL........cocconrurnnrnnne 09/12/2016 | OAKTREE CAPITAL.......ovvrrrririnrirerinns 175,000 | voooeeer 173,193 | e 129,331 | v 173,298 104 0 104 | oo 0 | o0 | (43,967 | .....(43,967) | ....... 4,931 | ... 2,256
SYNCHRONOSS TECH  0.750%
87157B  AA 05/26/2016 | OAKTREE CAPITAL......covvvrvrirines 12/16/2016 | OAKTREE CAPITAL .15,000 16,236 15,085 0 (17) 0 (17) ] v 0] o0 | 1152 | 1,152 | e 95 | v 33
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Annual Statement for the year 2016 of the  INT@tropolitan

Property and Casualty Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
87305R AD 1 |[TTMTECHINC. 1.750% 12/15/20........ .. | 04/04/2016 | OAKTREE CAPITAL.......ccooivereirrrirniinnas 11/01/2016 | OAKTREE CAPITAL.......covvvemrvnrirrerrnnins | rreerieinne 200,000 | ...cocvonee 176,370 | wovvvenee 261,216 | ..ooocveneee 178,504 0 2,135 (U I 2,135 | oo (V1 IO 0 s 82,711 | ... 82,711 | ... 2,713 | o 1,089
TUTOR PERINI CORP  2.875%
901109 AC 2 |06/15/21 06/10/2016 | OAKTREE CAPITAL.......coorrereerrrinernnes 10/20/2016 | OAKTREE CAPITAL 10,000 | v 10,325 9,913 10,303 0 (22) 0 (V23] —— (V] IS (V] IO (390) | vvvvve (RIST0) ) E— 104 | s 0
WEB.COM GROUP INC  1.000%
94733A AA 2 |08/15/18 .. | 04/08/2016 | OAKTREE CAPITAL.......ccovvererrrrinnrnnas 06/06/2016 | OAKTREE CAPITAL. ......vvvrivrerireerserinns | vevvreernnes 525,000 | ...oovonee 500,406 | ............ 486,904 501,633 [V I 1,226 | oo 0
94770V AF 9 |WEBMD HEALTH 2.500% 01/31/18...... .. | 04/06/2016 | OAKTREE CAPITAL... 07/15/2016 | OAKTREE CAPITAL.... ..500,000 | ............ 570,150 | ..coooneeen. 572,334 563,243 0| e (6,907) | .overrernns 0
94770V AL 6 |WEBMD HEALTH 2.625% 06/15/23...... .. | 05/27/2016 | OAKTREE CAPITAL... .. | 08/24/2016 | OAKTREE CAPITAL.... ..265,000 | ..... 269,749 | .. 256,285 269,612 0 (138) 0
966387 AK 8 |WHITING PETROLEUM CORP............... 06/08/2016 | OAKTREE CAPITAL........coorvereerrrinrrnnes 06/22/2016 | Tax Free EXChange...........cccevevueremeerenins | cevveeennad 615,000 | ....ccovnee 383,430 | .o 391,751 391,751 0 8,320 0
966387 AL 6 | WHITING PETROLEUM CORP.. 06/22/2016 | Tax Free Exchange 06/23/2016 | Tax Free Exchange ..615,000 392,627 392,627 0 877 0
966387 AU 6 | WHITING PETROLEUM CORP.. .. | 06/23/2016 | Tax Free Exchange .| 06/23/2016 | ISSUING COMPANY.... | eernn.615,000 | ............392,627 | .. 553,500 392,627 0 0 0
98138H AC 5 |WORKDAY INC 0.750% 07/15/18......... .. | 04/04/2016 | OAKTREE CAPITAL.......ccooivereirriirnrinnns 12/02/2016 | OAKTREE CAPITAL......covvrvrrvnrirrcinnnins | oreeeeinns 330,000 | oo 379,232 | oo, 384,502 366,316 0| s (12,916) | .ovovvvvennd 0
98235T AE 7 |WRIGHT MEDICAL GROUP NV 04/05/2016 | OAKTREE CAPITAL... 05/26/2016 | OAKTREE CAPITAL........cooovevrirenrinerons | vereernnni 250,000 | ... 229432 | .. 234,148 230,019 0 587 0 587
98236 AA 6 |WRIGHT MEDICAL GROUP NV. 06/07/2016 | ISSUING COMPANY... 09/20/2016 | OAKTREE CAPITAL.......vvvrevrreinerrnnrine | cerrrnernnni 240,000 | covevcnee 240,000 | ............ 300,905 240,000 0 0 0 0
ECONOCOM GROUP SA  1.500%
B33899 AB 9 |01/15/19 B| 02/09/2016 | OAKTREE CAPITAL... 10/19/2016 | OAKTREE CAPITAL.... ..885,121 ....732,159 .(16,032) | .. ..(16,032)] ....
000000 00 0 |AVAGO TECHNOLOGIES HOLDINGS PT|D | 02/03/2016 | BANK OF AMERICA NA.......c.cocvvnrvinns 08/02/2016 [ VAIIOUS.........oovvrrerrervirrirrieeriersineniens | eeverenes 2,265,128 | ........ 2,242 477 2,265,128 2,265,128 0 22,651 (U IR 22,651 | oo 0 | v (V1 IR (U I 0 | 43,052 | .o 0
000000 00 0 |AVAGO TECHNOLOGIES HOLDINGS PT|D | 02/03/2016 | BANK OF AMERICA NA..........cccvvmrvinnc 08/02/2016 [ VAIIOUS........ooovveierrirrireiseisnisssisensiens | evvrenes 4734872 | ......... 4,687,523 | ......... 4,689,737 | ......... 4,689,737 0 2,214 0 | ieernn2214 | (1 [ I (0 [ IO (V1 IO 0
G14976 AA 5 |BRITISH LAND WHITE 2015 LTD.. .| B 01/22/2016 | OAKTREE CAPITAL... 09/21/2016 | OAKTREE CAPITAL.... ..393,470 ...418,654 .372519 | o 420,333 | .o (U I 1,678 (35,754) | ..... (12,060) | ..... (47,814)| ....
L4459Y AM 2 | GRAND CITY PROPERTIES SA..... ..|B| 08/15/2016 | OAKTREE CAPITAL... 11/02/2016 | OAKTREE CAPITAL.... ..555,395 ..575,473 358,020 0. (224,869) (224,869) | ............0 | ..... (2,435) | .....219,888 |..... 217,453
N0280E AC 9 |AIRBUS GROUP NV 0.000% 06/14/21. |B | 06/14/2016 | OAKTREE CAPITAL... 12/05/2016 | OAKTREE CAPITAL.... ..214,500 | ..... 232,114 231,660 231,350 0 (765) ..(765) | ... (10,009) | ...... 10,320
R8993Q AA 3 |TELENOR EAST HOLDING Il AS... . | D| 09/16/2016 | OAKTREE CAPITAL. 12/08/2016 | OAKTREE CAPITAL.... ..200,000 208,000 ..212,000 207,387 0 (613) ...(613) . 4,613 .
3899999. Total - Bonds - Industrial and Miscellaneous..... 12,222,763 | . 1,957,547 | ......72,460,559 | ....... 1715475 | s 0] . (242,076) | ....ocvovnnd 0]......(242,076) | .... ..(30,273) ] .....775,359 ...262,881 | ..... 57,076
8399998. TOHAI = BOMAS. ettt Rk R R Rkt | s 258,750,598 | ..... 265,866,423 | ..... 263,175,014 | ..... 265,060,175 | ..oovvrnnenad 0] ... (806,250) | ...oocvvenienad 0 [ (806,250) | ...ovevuvene 0 ] ...(30,273) | (1,854,887)| (1,885,160) | .2,427,555 |...389,325
Preferred Stocks - Industrial and Miscellaneous
ANADARKO PETROLEUM
032511 40 4 |CORPORATION .. | 06/08/2016 | OAKTREE CAPITAL... 08/12/2016 | OAKTREE CAPITAL.... 48,196 50,930 0 0 0 0
22822V 20 0 |CROWN CASTLE INTL CORP........ccuueeue .. | 04/11/2016 | OAKTREE CAPITAL... .. | 07/19/2016 | OAKTREE CAPITAL.... | eer1,500.000 | ............161,652 | ............ 168,557 | c.cvvveneee 161,552 0 0 0 0
35906A 20 7 |FRONTIER COMMUNICATIONS CORP..|.. | 04/21/2016 | OAKTREE CAPITAL.......cccorevvrierrririrnnes 09/07/2016 | OAKTREE CAPITAL.......cvvvevrrrirrirerinns 46,121 52,993 0 0 0 0
42809H 40 4 |HESS CORPORATION........cccooomurirerirnnn .. | 04/12/2016 | OAKTREE CAPITAL... 09/13/2016 | OAKTREE CAPITAL.... 299,818 301,942 0 0 0 0
56262P 10 9 |MANDATORY EXCHANGEABLE TRUST |.. | 08/10/2016 | OAKTREE CAPITAL... 12/23/2016 | OAKTREE CAPITAL......c.ccovrmevrirrserrnenes | 001,000,000 | ............ 107,879 | oo 112,946 | c.ooovveneee 107,879 0 0 0 0
SOUTHWESTERN ENERGY COMPANY
845467 20 8 | SOUTHWESTERN .. | 04/20/2016 | OAKTREE CAPITAL 09/14/2016 | OAKTREE CAPITAL 19,460 15,730 0 0 0 0
98212B 20 2 |WPXENERGY INC.....coocorvrinrrrcrierirenns .. | 07/12/2016 | OAKTREE CAPITAL... 12/14/2016 | OAKTREE CAPITAL......c.covvvrmermmrnseirnenes | weeeenrn,700.000 | ............183,548 | ............ 244,268 0 0 0 0
G0177J 11 6 |ALLERGAN PLC.......coooveriririirisriiniinnns D| 05/10/2016 | OAKTREE CAPITAL... 10/03/2016 | OAKTREE CAPITAL.... ,022,036 0 0 0 0 | o0 | i | (92,267)
M8769Q 13 6 | TEVA PHARMACEUTICALS IND LTD..... D| 04/12/2016 07/08/2016 | OAKTREE CAPITAL.... ..422,007 0 0 0 0] o0 [0 | (29,493)
8499999, Total - Preferred Stocks - Industrial and Miscellaneous. ,383,409 0 0 0 0] a0 | 0] (56,966) | ..... (56,966) | ...... 33,338 ..
8999998. TOAI = PIEFEITE STOCKS. ... vttt et st es ke LE 4Rk bbb fenbsnesnns i ennies | cnirnens 440,377 | ... 2,383,409 0 0 0 0] e 0] i 0] ... (56,966) | ..... (56,966) | ...... 33,338 | oo 0
Common Stocks - Industrial and Miscellaneous
845467 10 9 | SOUTHWESTERN ENERGY COMPANY | .. ‘ 06/29/2016 | VarIOUS..........rvververirerirerirreisrisniierienes 07/21/2016 | OAKTREE CAPITAL......cvvvrrirrerinrieniens | cevvnrirnn 310.000 | .ovvvererrrinnnnn 0 4,099 0 0 0 0 (V] IO (1 [ I (VN IO 4,099 | ... 4,099 | .o (U I 0
845467 10 9 | SOUTHWESTERN ENERGY COMPANY | .. | 09/28/2016 | VAIOUS..........coeurrvrmerrrererrereessniasersenirenes 10/28/2016 | OAKTREE CAPITAL.......cvvvvmrvmerrrerrnnens | rvrereenne 319.000 | ..coovvrrrnees 8,842 3,570 8,842 0 0 0 (V] IO (V] IO 0] . (5,272) | ....... (5,272) | vvvvrrnne (0 I 0
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5§

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
9099999. Total - Common Stocks - Industrial and Miscellaneous. 7,669 8,842 0 0 0 0. 0 | o0 | s (1,173) )| .
9799998. Total - Common Stocks............... 7,669 8,842 0 0 0 0 L0 (1,173) )1
9899999. TOtal - Preferred AN COMMON SHOCKS. ... iuuuiruuirissertieirsiereiatiie eeseisesessems et es et 8884888888888ttt | cntsnens 2449219 | ........ 2,391,078 | ......... 2,449,219 0 0 [0 | 0 |0 i 0] ... (58,139) )
9999999, Total - Bonds, Preferred and Common Stocks ...268,315,642 | ..... 265,566,092 | ..... 267,509,394 | ................0 | ..o (806,250) | . (30,273) | (1,913,026) | (1,943,299)|.2,460,893 |...389,325




Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

32000* 10 3 |Econony Fire & Casualty Company.... 36-1022580 NO (01 IR 381,681,338 | ..o (V1 I 600,000.000

59188# 10 6 |Metropolitan Direct Property and Casualty Insurance Company 23-1903575. NO (0] [PO 32,557,633 ...1,000.000

59180* 10 8 |Metropolitan Casualty Insurance Company .| 05-0393243. NO 0 ......56,651,754 1,000.000

59200* 10 4 |Metropolitan General Insurance Company. 22-2342710 NO {01 [P 38,595,352 ...1,000.000

59214# 10 4 |Metropolitan Group Property and Casualty Insurance Company..........c.ccooeererrrinininnanes 13-2915260...... | .... NO 0 LA13720131 | 0 | 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...923,206,208 XXX
Common Stocks - Other Affiliates

591990 10 6 | Metropolitan Lloyds Insurance Company of Texas 75-2483187 NO 0 1,000 [ 1,000 | e 1,000.000

59155# 10 5 | MetLife Auto & Home Insurance Agency... . |95-3003951 NO 0 1,169,689 5,000.000
1799999. Total - Common Stocks - Other AffilIAtES. .......cueiuirirriiiciii s 0 oo 1,170,689 XXX XXX
1899999. Total - Common Stocks. 0 ...924,376,897 XXX XXX
1999999. Total - Preferred and Common Stock. 0 924,376,897 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,192,111,353.

2. Total amount of intangible assets nonadmitted §.......... 0.

913

CUSIP Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

5

Number of Shares

6

% of Outstanding

NONE
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) Hedge
Initial Cost of | ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /|  Type(s) of Date of Strike Price, Premium Initial Cost of o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | (Received) Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) Paid (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Purchased Options - Hedging Other - Put Options
Equity Option - S&P 500 USD OTC
; 2016-EOPT-339435 Joint Venture Interests Portfolio....... BA....... Equity/Index| Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 11/04/2016. | 02/17/2017. | ...... 6,743 |...11,462,913 |...1,700.0000 | .....ccccooe.. 0 [ 80,915 0 0 0 0 0001.....e
0099999. Total-Purchased Options-Hedging Other-Put Options. 0 80,915 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0 80,915 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options 0 80,915 0 0 0 0 XXX XXX
0429999. Total-Purchased Options 0 80,915 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
Equity Option - S&P 500 USD OTC
; 2016-EOPT-339431 Joint Venture Interests Portfolio....... BA........ Equity/Index| Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 11/04/2016. | 02/17/2017. | ...... 6,743 |..... 9,777,191 | ....1,450.0000 0 (26,972) 0 (1,027) 25,944 0 0 0 0 0001,
0519999. Total-Written Options-Hedging Other-Put Options, 0 (26,972) 0 (1,027) 25,944 0 0 0 0] XXX XXX
0569999. Total-Written Options-Hedging Other. 0 (26,972) 0 (1,027) 25,944 0 0 0 0| XXX XXX
0799999. Total-Written Options-Put Options 0 (26,972) 0 (1,027) 25,944 0 0 0 0 XXX XXX
0849999. Total-Written Options 0 (26,972) 0 (1,027) 25,944 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exct
Currency swap - Rec fixed USD 479142C@8 Johnson Matthey Plc Deutsche Bank 5.4700%
[Pay fixed EUR] ; 2010-FXS-0030 |4.660% 01/31/2021 D1.... Currency.... | AG TLTWFZYICNSX8D621K86.... | 02/24/2010. | 01/31/2021. | ............ 0 ... 6,785,000 [4.6600%]| ...cvvvvvnne (U 0. 117,867 |............ 1,511,250 |..... 21,328,033 | 0] 157,750 0 0 68,590 99/100.........
Currency swap - Rec fixed USD D2736#AJ8 FRITZ DRAXLMAIER 4.7160%
[Pay fixed EUR] ; 2014-FXS-227499| GMBH & CO KG D1... Currency.... | Citibank NA......... E57ODZWZ7FF32TWEFAT6.. | 02/21/2014. | 04/02/2021. | ............. 0. 3,430,000 [3.5700%]| ...ovvvvvvnnn (VI OO 0. 61,605 | ...cccoovreenn. 793,125 | ... | oo 718,582 | .ovoocvrend (U T 78,875 0 0 35,376 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple Deutsche Bank 4.3475%
189671 Cusips) D1... Currency.... | AG TLTWFZYICNSX8D621K86.... | 02/06/2013. | 03/05/2028. | ............. 0 [ 3,130,400 [4.1300%]| -...coovvennen 0 [ o 0. 28,307 | .o 659,100 |..... | ......ct 481,622 | ..ooovvrint 0 | 476,500 0 0 52,343 95/100.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- G3646#AC7 FORTH PORTS 5.4800%
216198 FINANCE LTD 5.030% 12/05/2031 | D 1........ Currency.... | Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 11/13/2013. | 12/05/2031. | ............. 0 |....10,550,100 [5.0300%]] -..oooovvvennec (U 0. 132,871 2221744 | 0 ]...1,572450 | .ol 0 [ 0 [ 203,872 | .o 100/99.........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0. 340,650 ...4,749,981 ....2,285,575 0 0 360,180 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 .. 340,650 ...4,749,981 ....2,285,575 0 0 360,180 XXX XXX
Swaps - Hedging Other - Foreign Exch
Currency swap - Rec fixed USD U44668AE8 BELDEN INC BELDEN Barclays Bank 6.0150%
[Pay fixed EUR] ; 2013-FXS-194429| INC 5.5% 4/15/2023 D1...... Currency.... | PLC G5GSEF7VJP5I70UK5573...... | 03/15/2013. | 04/15/2018. | ............. 0. 1,308,200 [5.5000%]| ...cvvvvvnne (V1 OO 0. 17,758 | v 247,092 | ... | . 247,092 | ... 1,583 | o 31,550 0 0 7,422 0002
Currency swap - Rec fixed USD D2736#AK5 FRITZ DRAXLMAIER 5.3160%
[Pay fixed EUR] ; 2014-FXS-227508| GMBH & CO KG D1....... Currency.... | Citibank N A......... E570DZWZT7FF32TWEFAT6.. | 02/21/2014. | 04/02/2024. | .. .........686,000 [4.0500%] ... A3744 | ... 137,219 | ... 15,775 0 0 9,240 0002
0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 47,325 | 0 [ 0 [ 16,663 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0....31,502 | ............384,311 [XXX] ....... 384,311 16,663 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 ....5,134,292 ....2,332,900 XXX XXX
1209999. Total-Swap 0 0 ...5,134,292 ....2,332,900 XXX XXX
Forwards - Hedging Other
Currency Forward - BUY CAD SELL JPMorgan Chase
USD ; 2016-FOR-343802 Asset Portfolio................ooervvvvenennns D1... Currency.... | Bank THBGLXDRUGQFUS7RNEQ7. | 12/12/2016. | 03/13/2017. | ............. (U 1,143,138 | .......... 1.3122 0 0 0 (24,693) | ..... | coveeeee (24,693) | .cvvvvvv (82) | ....... (24,611) 0 0 2,539 0002
Currency Forward - BUY USD SELL JPMorgan Chase
CAD ; 2016-FOR-332576 Asset Portfolio................ccoorrvvviennnnns D1.... Currency.... | Bank TH6GLXDRUGQFUS7RNEY7. | 09/08/2016. | 03/13/2017. | ............. 0 [ 5,829,676 | .......... 1.2865 0 0 0 237,252 | oo | oo 237,252 | .o 209 | ... 237,043 | oo (0 I (V[ 12,946 | ..o 0002............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) Hedge
Initial Cost of | ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /|  Type(s) of Date of Strike Price, Premium Initial Cost of o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | (Received) Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) Paid (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency Forward - BUY USD SELL JPMorgan Chase
EUR ; 2016-FOR-332572 Asset Portfolio............cccooverinnriinenns D1..... Currency.... | Bank TH6GLXDRUGQFUS7RNEY7. | 09/08/2016. | 03/13/2017. | ............. 0 ... 6,820,524 0.8797 0 0 0 474,508 | ... | ... 474,508 |........ (17,516) | ....... 492,024 | ... 0 [ (U 15,146 | ..o 0002............
Currency Forward - BUY USD SELL JPMorgan Chase
GBP ; 2016-FOR-332562 Asset Portfolio...........ccccoceueineriinnnns D1.... Currency.... | Bank TH6GLXDRUGQFUS7RNEY7. | 09/08/2016. | 03/13/2017. | ............. 0f....708373 0.7482 0 0 0 52,374 | ... 52,374 |.........(1,104) 53,478 0 0 1,573 0002
Currency Forward - BUY USD SELL JPMorgan Chase
JPY ; 2016-FOR-332553 Asset Portfolio..............ooeeereererrrienns D1.... Currency.... | Bank THBGLXDRUGQFUS7RNE97. | 09/08/2016. | 03/13/2017. | ............. 0. 5,452,747 | ....... 100.8666 0 0 0 720,845 | ... | oo 720,845 |....... (16,335) | ....... 737181 | 0 [ (U - 12,109 | .o 0002............
Currency Forward - BUY USD SELL JPMorgan Chase
SEK ; 2016-FOR-341842 Asset Portfolio................vererrernennns D1.... Currency.... | Bank THBGLXDRUGQFUS7RNE97. | 11/30/2016. | 03/13/2017. | ............. 0 [.......305,131 | ........... 9.1764 0 0 0 (3,953) | covve | v (3,953) (870) (3,083) 0 0 678 0002
Currency Forward - BUY USD SELL JPMorgan Chase
SGD ; 2016-FOR-343803 Asset Portfolio..........ccurevvvnecrrnsiis D1....... Currency.... | Bank TH6GLXDRUGQFUS7RNEQ7. | 12/12/2016. | 03/13/2017. | ............. 0 ......526,497 | ..ccceere 1.4245 0 0 8,190 832 | .. 7,358 0002
12229999. Total-Forwards-Hedging Other. 0 0 ...1,464,524 ...(34,866) | ....1,499,390 XXX XXX
1269999. Total-Forwards 0 0 ...1,464,524 ...1,499,390 XXX XXX
1399999. Total-Hedging Effective 0 0 4,749,981 | 0 ]...2,285,575 XXX XXX
1409999. Total-Hedging Other. 0 [ 53,943 ..1,852,242 |..... (110,086) | ....1,546,715 XXX XXX
1449999. TOTAL 0 53,943 XXX ...6,602,223 |...... (110,086) | ....3,832,290 XXX XXX

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the equity risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease; B/ACV. Accretion Recognized | Hedged Item| Deferred (b)
Purchased Options - Hedging Other - Put Options
Equity Option - S&P 500 USD OTC ; Equity/In | Credit Suisse
2016-EOPT-308601 Joint Venture Interests Portfolio.......... BA.......... | dex International E58DKGMJYYYJLNBC386{ 02/16/2016. | 04/15/2016. | 04/15/2016. | Expiration. | ...... 10,862 | .17,487,876 | .1,610.0600 | .....cccoecccccce 0 .. 114,803 | oo (I (VN [ 114,803 | ... 0 0 0 ... (114,803) 0 0 {0001
Equity Option - S&P 500 USD OTC ; Equity/In
2016-EOPT-310662 Joint Venture Interests Portfolio.......... BA.......... | dex Citibank N A........ E570DZWZ7FF32TWEFA] 03/02/2016. | 12/16/2016. | 06/24/2016. | Exercise... | ........ 2,597 | ..4,629,145 | .1,782.2500 | .................. (V] [ 193,910 | ....... 103,894 | oo (VI 193,910 | ... 0 0 0| oo (90,016) 0 0 | 0001
Equity Option - S&P 500 USD OTC ; Equity/In | Credit Suisse
2016-EOPT-313678 Joint Venture Interests Portfolio.......... BA......... | dex International E58DKGMJYYYJLNBC386( 03/18/2016. | 06/17/2016. | 06/17/2016. | Expiration. | ........ 2,233 | ..3,657,615 | .1,637.6600 | ......cccco0oon 0| 12,436 | oo (V1 () 12,436 | .. 0 0 0 [ e (12,436) 0 0 | 0001
Equity Option - S&P 500 USD OTC ; Equity/In | Bank of America
2016-EOPT-314670 Joint Venture Interests Portfolio.......... BA......... | dex NA B4TYDEB6GKMZ0031MBY 03/28/2016. | 09/16/2016. | 09/16/2016. | Expiration. | ....... 2,243 | ..3,657,599 | .1,631.0000 | ................... (U I 41148 | (I I (VN [ 41,148 | ... 0 0 0. (41,148) 0 0 {0001
Equity Option - S&P 500 USD OTC ; Equity/In
2016-EOPT-324885 Joint Venture Interests Portfolio.......... BA.......... | dex Citibank NA........ E570DZWZ7FF32TWEFA] 06/24/2016. | 12/16/2016. | 11/04/2016. | Exercise... | ....... 2,597 | ..4415512 | .1,700.0000 | ......ooooooceeecd 0 0 0 0 | e (72,017) 0 0 | 0001
0099999. Total-Purchased Options-Hedging Other-Put Options. 0 X)| 0 0 0 [ ... (330,420) 0 XXX
0149999. Total-Purchased Options-Hedging Other. 0 X)| 0 0 0 .(330,420) 0 XXX
0379999. Total-Purchased Options-Put Option: 0 X)| 0 0 0 [ .. (330,420) 0 XXX
0429999. Total-Purchased Option: 0 ... 440,288 | ... 109,868 | .cococvcccnenens 0 [ 440,288 KX)| 0 0 0f... (330,420) | oo (0 [ 0 XXX
Written Options - Hedging Other - Put Options
Equity Option - S&P 500 USD OTC ; Equity/In
2016-EOPT-310674 Joint Venture Interests Portfolio.......... BA.......... | dex Citibank N A........ E570DZWZ7FF32TWEFA] 03/02/2016. | 12/16/2016. | 07/18/2016. | Exercise... | ........ 2,597 | ..4,011,934 | .1,544.6200 | .................. 0 | e (89,240) | ......... (17,039) | ovovvvvvvvenrenen 0 [ .eec...(89,240) | .. 0 0 0 [ 72,201 0 0 {0001
Equity Option - S&P 500 USD OTC ; Equity/In
2016-EOPT-327171 Joint Venture Interests Portfolio.......... BA.......... | dex Citibank NA........ E570DZWZ7FF32TWEFA] 07/18/2016. | 12/16/2016. | 11/04/2016. | Exercise... | ........ 2,597 | ..3,766,172 | .1,450.0000 | .........co...d O (11,169) | cvceeeec(1,688) | ovevvvvviviinen 0 [ (11,169) | ... 0 0 0.....9480 0 0 | 0001
0519999. Total-Written Options-Hedging Other-Put Option: 0 [ (100,408) | ......... (W20 — 0 [ (100,408) KX 0 0 0 | o 81,681 | ..o 0 [ i, 0 XXX
0569999. Total-Written Options-Hedging Other. 0| . (100,408) | ......... (W20 — 0 [ (100,408) KX 0 0 0 [ 81,681 | ..o (U 0 XXX
0799999. Total-Written Options-Put Options (O (100,408) | ......... (W20 0 [ (100,408) KX 0 0 0 [ . 81,681 | ..o (0 [ 0 XXX
0849999. Total-Written Option 0] . (100,408) | ......... (18,727) | ooovvvvvvvcvnenend 0 [ (100,408) KX) 0 0 0 [ . 81,681 | ..o (0 [ 0 XXX
Swaps - Hedging Other - Foreign E:
Currency swap - Rec fixed USD [Pay [ F1453YAC3 Cegedim SA CB 6.75% 6.9600%
fixed EUR] ; 2014-FXS-233821 412020 D1 Currency | Citibank NA........ E570DZWZ7FF32TWEFAI 04/09/2014. | 04/01/2016. | 04/01/2016. | Maturity.... | ............... 0 | ..1,380,000 | (SAATOLOLY | [\ 0 . 245,500 | ..ooooeeeens 4,054 | i (I Y (2,707) ] .....(293,700) | ..occcvevcccnend 0 [ . 245,500 0 0 | 0002
0939999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 ... 245,500 | ............ 4,054 | 0 KX) ........ (2,707)] ....(293,700) | .cccccvevccnencnd 0 [ ... 245,500 | ..o 0 [ i, 0 XXX
0969999. Total-Swaps-Hedging Other. 0 0 ... 245,500 | ............ 4,054 | 0 KXX ........ (2,707)] .....(293,700) | .cccccvevecenend 0 [ .. 245,500 | ..o (0 [ 0 XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 ... 245,500 | ............ 4,054 | 0 KXX ....... (2,707)] .....(293,700) | .cccccvevececnenl 0 ... 245,500 | ..o (0 [ 0 XXX
1209999. Total-Swap: 0 0] ... 245,500 | ............ 4,054 | 0 KX ........ (2,707)] ....(293,700) | .cccccvcvccccnenl 0f... 245,500 | ..o 0 [ i, 0 XXX
Forwards - Hedging Other
Currency Forward - BUY CAD SELL JPMorgan Chase
USD ; 2016-FOR-311435 Asset Portfolio - Full Offset........... DT Currency | Bank 7HB6GLXDRUGQFUS57RNE| 03/08/2016. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0] ..4857507 | .....1.3381 | .o (I I 0 [ oo 18,529 0 0f.. 0 0 0 [ 18,529 0 0 |0002
Currency Forward - BUY CAD SELL JPMorgan Chase
USD ; 2016-FOR-322321 Asset Portfolio - Full Offset.................. D1 Currency | Bank 7THBGLXDRUGQFU57RNE| 06/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ....c.......... 0 [ ..5111,023 | ... 12718 | oo (V1 I 0 | overeenn(7,981) 0 0f.. 0 0 0 [ .....(7,981) 0 0 [0002
Currency Forward - BUY CAD SELL JPMorgan Chase
USD ; 2016-FOR-332575 Asset Portfolio - Full Offset.................. D1..... Currency | Bank 7THG6GLXDRUGQFUS57RNE| 09/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | .............. 0 [..5823859 | ....12878 [ .ccooovvrnnnnad (V1 I LV IO (89,037) 0 0f.. 0 0 0 [ o (89,037) 0 0 [0002
Currency Forward - BUY EUR SELL JPMorgan Chase
USD ; 2016-FOR-306241 Asset Portfolio - Full Offset.................. D1 Currency | Bank 7HB6GLXDRUGQFUS7RNE| 01/25/2016. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0 ..1519575 0.9213 0 (U I 40,935 0 0. 0 0 0 [ 40,935 0 0 |0002
Currency Forward - BUY EUR SELL JPMorgan Chase
USD ; 2016-FOR-311439 Asset Portfolio - Full Offset.......... D1 Currency | Bank TH6GLXDRUGQFUS57RNE| 03/08/2016. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0 ..5633664 | ...09053 | ..o (I I (I I 51,051 0 0. 0 0 0| oo 51,051 0 0 |0002
Currency Forward - BUY EUR SELL JPMorgan Chase
USD ; 2016-FOR-322327 Asset Portfolio - Full Offset.................. D1.... Currency | Bank TH6GLXDRUGQFUS57RNE| 06/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0| ..5813439 | ....08773 | .coocccvcverencncd (V1 (V] R (51,714) 0 0. 0 0 0 [ (51,714) 0 0 | 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease; B/ACV. Accretion Recognized | Hedged Item| Deferred (b)

Currency Forward - BUY EUR SELL JPMorgan Chase

USD ; 2016-FOR-332571 Asset Portfolio - Full Offset. . | Currency | Bank 7H6GLXDRUGQFUS57RNE| 09/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... .5,752,341 | ........0.8866 0 0 (30,141) 0 0. 0 0 0. (30,141) 0 0 |0002
Currency Forward - BUY GBP SELL JPMorgan Chase

USD ; 2016-FOR-322333 Asset Portfolio - Full Offset............. D1 Currency | Bank 7H6GLXDRUGQFUS57RNE| 06/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0] ...479101 | .....0.6888 0 0 (6,211) 0 0. 0 0 0 (6,211) 0 0 |0002
Currency Forward - BUY GBP SELL JPMorgan Chase

USD ; 2016-FOR-332561 Asset Portfolio - Full Offset.................. D1...... Currency | Bank 7H6GLXDRUGQFUS57RNE| 09/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0f...705785 | .....0.7509 0 0 (567) 0 0f.. 0 0 0 (567) 0 0 [0002
Currency Forward - BUY JPY SELL JPMorgan Chase

USD ; 2016-FOR-311437 Asset Portfolio - Full Offset........... D1 Currency | Bank 7HB6GLXDRUGQFUS57RNE| 03/08/2016. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0] ..7,632,030 | ...112.6830 | ....cccooccovenn (U I 0 | e (48,255) 0 0. 0 0 0. (48,255) 0 0 |0002
Currency Forward - BUY JPY SELL JPMorgan Chase

USD ; 2016-FOR-322337 Asset Portfolio - Full Offset........... D1 Currency | Bank THB6GLXDRUGQFUS57RNE| 06/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0| ..8,046,332 | ...106.8810 | .....ccooocoowun (I I 0 | .cceeeee(1,808) 0 0. 0 0 (VN (1,806) 0 0 |0002
Currency Forward - BUY JPY SELL JPMorgan Chase

USD ; 2016-FOR-331492 Asset Portfolio - Full Offset.................. D1..... Currency | Bank 7H6GLXDRUGQFUS57RNE| 08/30/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0] ...971,233 | ...102.9619 0 0 9,881 0 0f.. 0 0 0 9,881 0 0 {0002
Currency Forward - BUY JPY SELL JPMorgan Chase

USD ; 2016-FOR-332552 Asset Portfolio - Full Offset.................. D1 Currency | Bank 7HB6GLXDRUGQFUS57RNE| 09/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0| ..7472225 | ...101.7100 | ..o (I 0 | e (15,762) 0 0. 0 0 0. (15,762) 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

CAD ; 2015-FOR-301552 Asset Portfolio................cwreveverererenens D1 Currency | Bank THB6GLXDRUGQFUS57RNE| 12/09/2015. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0] ..3532251 | ... 1.3589 | oooovvvriiinnnnn (I I 0 | oo (68,515) 0 0. (2,060) | ...... (UCNE()) — 0| (68,515) 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

CAD ; 2016-FOR-310213 Asset Portfolio...............coovevevcrnrererns D1..... Currency | Bank TH6GLXDRUGQFUS57RNE| 02/26/2016. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0 [..1,257,025 | .....1.3524 | ..o (V1 I LV IO (18,246) 0 0f.. 0 0 0 [ o (18,246) 0 0 [0002
Currency Forward - BUY USD SELL JPMorgan Chase

CAD ; 2016-FOR-311436 Asset POrtfolio............c.cococucveericrcicncns D1 Currency | Bank THB6GLXDRUGQFUS57RNE| 03/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0 .4858226 | ......1.3379 | ..o (I 0| . (244,816) 0 0. 0 0 0 ... (244,816) 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

CAD ; 2016-FOR-322322 Asset Portfolio...............wveverererennns D1 Currency | Bank 7HB6GLXDRUGQFUS57RNE| 06/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0] ..5897395 | ....2717 | i (I I 0 e 162,573 0 0. 0 0 0 162,573 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

EUR ; 2015-FOR-301554 Asset Portfolio.............cccoueererveevieiienens D1.... Currency | Bank 7H6GLXDRUGQFUS57RNE| 12/09/2015. | 03/10/2016. | 03/10/2016. | Maturity.... | ............... 0| ..7,183,365 0.9049 0 (V1 R (61,861) | oovveererrennnd {0 I 0[] cooreennr 9,120 | ..... (122,415) | coovvvvvevind 0 . (61,861) 0 0 [0002
Currency Forward - BUY USD SELL JPMorgan Chase

EUR ; 2016-FOR-311440 Asset Portfolio. . | Currency | Bank 7HB6GLXDRUGQFUS57RNE| 03/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... ..5,649,760 | .......0.9027 .(111,965) 0 0. 0 0 0f... (111,965) 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

EUR ; 2016-FOR-322328 Asset Portfolio................cweeerereiennns D1 Currency | Bank 7HB6GLXDRUGQFUS57RNE| 06/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0 .5831886 | ..08745 | ..o (U I (U I 109,686 0 0. 0 0 (N [ 109,686 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

GBP ; 2016-FOR-311441 Asset Portfolio.............ccccooecrerviiviiierens D1..... Currency | Bank 7H6GLXDRUGQFUS57RNE| 03/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0f...212,825 | .....0.7048 0 0 (2,126) 0 0f.. 0 0 0 ....(2126) 0 0 [0002
Currency Forward - BUY USD SELL JPMorgan Chase

GBP ; 2016-FOR-318087 Asset Portfolio................cowwwwvevererninnens D1 Currency | Bank THB6GLXDRUGQFUS7RNE| 04/29/2016. | 06/10/2016. | 06/10/2016. | Maturity.... | ............... 0]...262839 | .....06848 | ... (U (U I 4,899 0 0. 0 0 (VN [ 4,899 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

GBP ; 2016-FOR-322334 Asset Portfolio................cwrvererererennns D1 Currency | Bank 7HB6GLXDRUGQFUS57RNE| 06/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ............... 0 ...479,405 | ......06884 | ... (U I (U I 40,307 0 0. 0 0 (N 40,307 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

GBP ; 2016-FOR-328266 Asset Portfolio...........c.ocueerevreverivinens D1 Currency | Bank 7THBGLXDRUGQFUS7RNE| 07/28/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | ...ccooooe.... 0]...262,888 | ...0.7608 0 0 (3,232) 0 0f.. 0 0 0 (3,232) 0 0 [0002
Currency Forward - BUY USD SELL JPMorgan Chase

JPY ; 2015-FOR-301564 Asset Portfolio...............cooevvernrereenens D1 Currency | Bank 7THG6GLXDRUGQFUS7RNE| 12/09/2015. | 03/10/2016. | 03/10/2016. | Maturity.... | .............. 0 [ ..7,112,752 | ...120.9096 | .....cccoovrerernd (VI R 0 [ e (471,022) | oo {1 IR 0[] o 11,666 | ........ 36,340 | oo 0| ... (471,022) 0 0 {0002
Currency Forward - BUY USD SELL JPMorgan Chase

JPY ; 2016-FOR-311438 Asset Portfolio . | Currency | Bank 7H6GLXDRUGQFUS57RNE| 03/08/2016. | 06/10/2016. | 06/10/2016. | Maturity.... ..7,653,023 | ...112.3739 .(391,503) 0 0. 0 0 0 ... (391,503) 0 0 |0002
Currency Forward - BUY USD SELL JPMorgan Chase

JPY ; 2016-FOR-322338 Asset POTfOli0........cooouvereveesierererereninens D1 Currency | Bank 7H6GLXDRUGQFU57RNE| 06/08/2016. | 09/12/2016. | 09/12/2016. | Maturity.... | .............. 0 | ..8,070,843 | ...106.5564 | ... [\ P— 0 | oo (366,733) 0 0. 0 0 0] . (366,733) 0 0 | 0002
12229999. Total-Forwards-Hedging Other. 0 0 [ ...(1,553,635) 0 0 KX) oo 18,726 | ..... (162,850) 0 | ..(1,553,635) 0 0 XXX
1269999. Total-Forward 0 0 | ...(1,553,635) 0 0 KX oo 18,726 | ... (162,850) 0 [ ..(1,553,635) 0 0 XXX




Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 3 4 6 7 8 9 10 1 12 13 14 15 16 20 23 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C Total Foreign Adjustment at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received 4} Exchange to Carrying and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year d Change in Value of Termination
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income e B/ACV. Hedged Item (b)
1409999. Total-Hedging Other. 0 339,879 | ...(1,216,993) | ............ 4,054 | ........339,879 KX) .......16,019 | ..... (456,550) | .....ooooceeiereec0 | ..(1,556,873) | ..o 0 XXX
1449999. TOTAL 0 339,879 | ....(1,216,993) 4,054 | ........339,879 KX) ......16,019 | ..... (456,550) | ...oovvveciiennnc0 | .(1,556,873) | i 0 XXX

¢6l3

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedged the equity risk of assets.
0002 Hedged the currency risk of foreign assets.
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Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.B-Sn. 2
NONE

E20, E21



Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

NAIC 1 Desi

Barclays Bank PLC..........cc.iuiiiiieiieiieicierisiesisi st G5GSEF7VJP5I70UK5573........ | SR Yoo © s | e 247,092 | - . 247,092 | .o 247,092 | - o | s 247,092 | .o TA22 | oo, 7,422
CHIDANK N Ao E570DZWZ7FF32TWEFATE...... Yoo | (RPN IR 3,050,000 | ...ccoovvrirrinn 3,329,588 | ..o (1,027) | . 278,561 ...3,081,979 (1,027) 30,952 | .. 248,488 248,488
Deutsche Bank AG................ TLTWFZYICNSX8D621K86........ Yoo | Yoo | s 1,999,574 . 170,776 ...1,809,655 | - 0. 120,933 120,933
JPMorgan Chase Bank Yoo | Yoo 1,200,000 | ...coooorernnn. 1,493,170 | ... (28,646) | . 264,524 21,493,170 [ (28,646) [ ....ovoveeriiirriine 264,524 |......... 46,160 46,160
0299999, Total NAIC 1 DESIGNEHON. ... ettt fhete e ens et m ettt sensnnes | conrsnnssnssesssene 6,249,574 | ................... 7,240,200 |..... (29,673)] . 960,953 ...6,631,896 |.. ...(29,673) 542,567 | .. 423,003 423,003
0999999, GOSS TOAIS.......ouvvuiireiiiiiiiiiii bbb Sheba bbb | b 6,249,574 | .....................7,240,200 |..... (29,673) | . 960,953 ...6,631,896 |.. ..(29,673) 542,567 | .. 423,003 423,003
1. Offset per SSAP No. 64 (U 0

2. Netafterright of offset per SSAPNo.64 e e 7,240,200 |.....ccoovrerrrnen (29,673)

¢cd
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Annual Statement for the year 2016 of the  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)

Collateral Pledged to Reporting Entity

CItIDaNK N A....cooviiccee e E570DZWZ7FF32TWEFAT6.. | Cash. CASN. it | Srbn st enes 3,050,000 | ..ocorierirircriiins 3,050,000 XXX
Deutsche Bank AG............cceveererneerninserseeneeeenns TLTWFZYICNSX8D621K8B.... | CasN......ccevererrrircierireirinnversnniersvsisnsesnieeneees | | GBI ettt | et 1,999,574 1,999,574 XXX
JPMorgan Chase Bank..........ccccouinniinissssnisnissienins THEGLXDRUGQFUS7RNEQT. | Cash......ccoviiiriniicrerniisninnissrsnssnenssesssismssssminsssssineees || @R ittt sttt bbbt | arbnbenenb s enes 1,200,000 |.... 1,200,000 XXX
0299999, TOAIS.........cvuivuieaiisiiriisieiii et b e ee Seksee s b e s R bR e RS SEEES AR R E RS fees bR R RS senntns | Shint e 6,249,574 | ...oovvvriieinnnd 6,249,574 XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E24, E25
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Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *

Open Depositories

Bank of America Dallas, Texa: 0 0 7,664 | XXX
Bank of America New York, New York 0 0 1,412,993 | XXX
Bank One. Columbus, Ohio 0 0 5,897,572 | XXX
Citibank New York, New York 0 0 (146,594,997) | XXX
First National Anchorage, Alaska 0 0 10,000 | XXX
First Union Philadelphia, Pennsylvania 0 0 4,071,515 | XXX
JP Morgan Chase. New York, New York 0 0 | (2,231,758) | XXX
Northern Trust Bank Chicago, lllinois. 0 0 252,965 | XXX
Wells Fargo. San Francisco, California 0 0 1,431,850 | XXX
0199999. Total - Open Depositorie 0 0 (135,742,196) | XXX
0399999. Total Cash on Deposit 0 0 (135,742,196) | XXX
0499999. Cash in Company's Office XXX XXX s 17,500 | XXX
0599999. Total Cash 0 0 (135,724,696) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (103,771,731) | 4. April (138,377,100) | 7. July. (130,336,073) | 10. October. (108,319,251)
2. February (91,346,165) | 5. May (138,202,860) | 8. August (134,973,848) | 11. November. (115,916,708)
3. March (91,295,993) | 6. June (142,080,248) | 9. September. (145,114,554) | 12. December. (135,742,196)

E26




XA
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 0 0 68,501 68,272
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu . 0 0 0 0
8. Del DE|.. DE RSD FOR WC TITLE 18 CH 5 SECT 513, 0 0 98,335 101,313
9. District of Columbia 0 0 0 0
10.  Florida . . 0 0 0 0
11, GeOrgia. ... GA|.. GA RSD Section 33-3-9 0 0 257,193 283,691
12.  Hawaii HI 0 0 0 0
13. Idaho D|.. 0 0 0 0
14.  lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts MARSD CH 175 SECTION 151 0 0 559,115 616,719
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25. M ippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28. Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. NM RSD NMSA 1978 59A 5-18 & 59A-5-19 0 0 892,463 903,038
33. 0 0 0 0
34. NC RSD Statute 58-5-10. 0 0 321,748 328,996
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . FOR THE BENEFIT OF ALL POLICYHOLDERS 2,557,297 2,587,089 0 0
41, South Carolina............ccoewvvecrreernSC | . 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,557,297 2,587,089 2,197,355 2,302,029
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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